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Preface

Fractional calculus extends the principles of classical calculus to non-integer real orders and
has emerged as a significant and intriguing domain of research. It focuses on exploring so-called
fractional derivatives and integrals across complex domains and their wide-ranging applications.
Over the past decade, this field has gained considerable attention. Its relevance has drawn the
interest of numerous scholars due to its extensive use in diverse disciplines such as probability theory,
biomathematics, image analysis, fluid dynamics, material science, viscoelasticity, and engineering,
among others.

In recent years, many mathematicians have employed their own symbols and methodologies
to explore various definitions that align with the concept of fractional-order differentiation and
integration.

We are delighted to present this Reprint, which features a curated selection of 19 papers
highlighting recent progress in the field of fractional differential equations and inclusions. Each
contribution underwent thorough peer review by multiple experts and was originally published
in the Special Issue titled “Fractional Differential Equations, Inclusions and Inequalities with
Applications II” in the journal Mathematics. These works offer fresh and valuable insights across
various aspects of fractional differential equations, enabling readers to stay abreast of the latest
advancements in this area.

We extend our sincere gratitude to the editorial team for their generous support throughout
the publication process. Our heartfelt thanks also go to the authors for their outstanding research
contributions and to the reviewers for their meticulous evaluation of the submitted manuscripts.

As Guest Editor, I would like to express my gratitude to all of the authors for their contributions
to this Special Issue. I would also like to thank all reviewers for their assistance and valuable efforts in
improving the quality of the papers. Lastly, I am incredibly grateful to Mathematics (ISSN 2227-7390)
for all of the support given during the development and publication of the Special Issue ”Fractional

Differential Equations, Inclusions and Inequalities with Applications II”.

Sotiris K. Ntouyas
Guest Editor
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Editorial for the Special Issue of Mathematics “Fractional
Differential Equations, Inclusions and Inequalities with
Applications I1”

Sotiris K. Ntouyas

Department of Mathematics, University of Ioannina, 451 10 Ioannina, Greece; sntouyas@uoi.gr

1. Introduction

Within the field of fractional calculus, defined fractional derivatives and integrals
within complex domains and their practical applications are frequently explored, and in
recent years, this field has seen a significant rise in research interest. Fractional differential
equations, in particular, have garnered widespread attention in academic literature due to
their effectiveness in modeling various real-world phenomena across disciplines such as
physics, engineering, design, materials science, fluid dynamics, probability theory, image
analysis, optimal control, and more. These equations are also considered superior to
traditional integer-order differential equations when it comes to representing the hereditary
characteristics of different materials and dynamic systems.

2. Special Issue Overview

This Special Issue, entitled “Fractional Differential Equations, Inclusions, and Inequal-
ities with Applications II” emphasizes new developments in both the conceptual basis
and applied aspects of fractional differential equations, inclusions, and inequalities, as
well as the systems involving these elements. The scope includes, but is not limited to, the
following topics:

Oscillation for fractional-order differential equations, Contribution 1;
(p, q)-difference equations, Contribution 2;

g-difference inclusions, Contribution 5;

Integral inequalities, Contributions 4, 10, 18;

Fractional integro-differential equations, Contribution 6;

Sequential fractional differential equations, Contribution 7;
Sequential fractional differential inclusions, Contribution 3;
Numerical fractional differential equations, Contribution §;
A-fractional differential equations, Contribution 9;

Positive solutions for fractional boundary value problems, Contributions 13, 19;
Stochastic fractional differential equations, Contribution 14;
Fractional-order systems, Contribution 17;

Caputo fractional differential equations, Contributions 12, 15;

Delay difference equations, Contribution 16;

o 0O 0o 0 0o o O o o o O o o o o

Black—Scholes fractional equations, Contribution 11.

A total of eighty manuscripts were received, out of which nineteen papers authored by
sixty-eight researchers were accepted for publication. The contributing authors represent
twenty-one different countries:

Mathematics 2026, 14, 424 https://doi.org/10.3390 /math14030424
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1.  Algeria (1)

2. Azerbaijan (1)
3. China (8)

4. Egyp ()

5. Greece (3)

6. India (2)

7. Indonesia (2)
8. Iraq(2)

9. Iran (7)

10. Jordan (3)
11. Malaysia (2)
12. Pakistan (2)
13. Poland (1)
14. Portugal (1)
15. Romania (1)
16. Saudi Arabia (9)
17. Taiwan (1)
18. Thailand (6)
19. Turkiye (3)
20. UAE (3)

21. USA (7)

This Special Issue features 19 articles spanning various areas within the field of frac-
tional differential equations. The key findings of these contributions are summarized below.

e In Contribution 1, the authors provide an in-depth overview of recent progress in the
study of oscillatory behavior associated with fractional difference equations. Various
forms of these equations are examined through the application of both nabla and
delta operators.

e The existence and uniqueness of solutions for a fractional (p, g)-difference equation
with separated local boundary conditions are explored in Contribution 2. Uniqueness
is established via Banach’s contraction principle, while existence is proven using
Krasnosel’skii’s fixed point theorem and the Leray-Schauder alternative. Several
illustrative examples are included to support the main results.

e In Contribution 3, the authors focus on establishing theoretical existence results for a
new class of problems that incorporates a sequential Caputo-type term within a hybrid
integro-differential framework. The boundary conditions are expressed as hybrid con-
straints involving multiple orders of integro-differential operators. The study begins
by deriving fundamental inequalities related to the corresponding integral equation.
To address the problem, the authors employ recently developed analytical techniques
involving product operators in Banach algebras, along with special function-based
tools such as & — y-contractions and a-admissible mappings. These methods are
used to establish existence criteria for the proposed class of mixed sequential hybrid
boundary value problems. Key properties—including the approximate endpoint
property, the C,-property, and compactness—are essential for the analysis. The paper
concludes with two illustrative examples that demonstrate the applicability of the
theoretical results.

e In Contribution 4, the authors introduce the notion of (g, I)-convexity, a generalized
form of coordinated convexity defined in realtion to a pair of functions on the coor-
dinates. The fundamental properties of this new convexity concept are investigated
in detail. Additionally, the study derives new Hermite-Hadamard and Ostrowski-

2 https://doi.org/10.3390/math14030424
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type inequalities corresponding to this form of coordinated convexity. These results
extend and generalize several known inequalities in the existing literature. The paper
concludes with various mathematical examples and graphical representations that
illustrate and validate the newly developed inequalities.

e In Contribution 5, the authors analyze the existence and topological configuration of
the solution set associated with a g-fractional differential inclusion in a Banach space
setting. Analytical techniques are drawn from set-valued analysis, the Kuratowski non-
compactness measure, and Darbo’s fixed point principle. To validate the theoretical
results, an illustrative example is presented.

e In Contribution 6, the authors establish sufficient conditions for the existence of both
local and global solutions for a general class of nonlinear fractional integro-differential
equations in two dimensions. The uniqueness of these solutions is also proven. To
enable numerical approximation, the study utilizes operational matrices derived
from two-variable shifted Jacobi polynomials within a collocation method framework,
thereby converting the original equations into a system that can be efficiently solved.
Error estimates for the proposed numerical approach are provided. A set of five
test problems is presented, and the corresponding numerical results demonstrate the
accuracy, efficiency, and practical effectiveness of the method.

e Contribution 7 introduces and explores a novel class of boundary value problems char-
acterized by a mixed-type fractional differential equation involving both the -Hilfer
and y-Caputo fractional derivatives, coupled with non-local integro-differential
boundary conditions. The uniqueness of the solutions is demonstrated via the Banach
contraction method and ensures existing results via the Leray-Schauder nonlinear
alternative approach. Numerical examples are included to illustrate and validate the
theoretical results.

¢ Contribution 8 aims to present a novel numerical method for solving fractional bound-
ary value problems. This method relies on two numerical schemes: A fractional central
scheme is considered for approximating the Caputo derivative of order a, along with a
newly developed central formula for approximating the Caputo derivative of order 2,
where 0 < & < 1. The first method is re-examined, while the second is derived using
the generalized Taylor expansion. The stability of the proposed approach is examined
through well-established theoretical frameworks. Additionally, several numerical
examples are provided to showcase the method’s accuracy and practical utility.

¢ The study in Contribution 9 investigates wave propagation in solids using the frame-
work of inherently non-local A-fractional analysis. Beginning with the fundamental
equations of A-fractional continuum mechanics, the corresponding A-fractional wave
equations are formulated. Due to the global nature of the variational formulation in
this setting, the analysis allows for the representation of discontinuities in strain or
stress. The model is further employed to examine impact-induced phase transitions in
composite materials exhibiting both elastic and viscoelastic behavior.

¢ The central focus of Contribution 10 lies in developing a generalized and original iden-
tity related to the Caputo—Fabrizio fractional operator. Building on this new identity,
the authors derive a series of fractional integral inequalities related to exponentially
convex functions. Moreover, the paper presents applications of these results to specific
special means.

e In Contribution 11, the study investigates methods for solving the modified fractional
Black—Scholes equation. Given the crucial role of option pricing theory in financial
markets, call and put options help investors theoretically determine the optimal
times to buy, sell, or hold stocks to maximize returns. However, the classical Black—
Scholes model, based on the assumption of normally distributed returns, often yields

3 https://doi.org/10.3390/math14030424



Mathematics 2026, 14, 424

option pricing formulas that do not accurately capture real market dynamics. Hence,
modifying the model is necessary for more realistic option valuations. To solve the
modified fractional Black-Scholes equation, this work implements a hybrid technique
merging the finite difference method with the fractional differential transformation
method. The results indicate that this combined technique offers a highly accurate
approximation of the solution.

*  As noted in several studies, the equivalence between Caputo-type fractional dif-
ferential equations and their corresponding integral formulations may fail outside
absolutely continuous function spaces, including within certain Holder spaces. To
addpress this limitation, Contribution 12 introduces a novel fractional integral operator
that acts as the right inverse of the Caputo derivative in specific Holder spaces with
critical orders of less than 1. The paper provides multiple illustrative examples and
counterexamples to emphasize the importance of this development. As an application,

the method is used to analyze the boundary value problem for the Langevin frac-
dlj/l’ d“:l‘
tional differential equation —& (114]7 + /\) u(t) = h(t,u(t)),t € [x1,11],A € R, where

dtb
h € C([x1,y1] ¥ R) and the critical fractional orders B, « € (0, 1), subject to appropriate
initial or boundary conditions. The analysis is further extended to a wider class of i
-tempered Hilfer problems involving ¢ -tempered fractional derivatives. Additionally,
boundary value problems for Bagley—Torvik type fractional differential equations
are examined.

e The study of Contribution 13 investigates the existence and uniqueness of solutions
to boundary fractional difference equations framed within the context of Riemann—
Liouville operators. The study begins by revisiting the general solution of the re-
lated homogeneous problem involving fractional operators. Next, the Green’s func-
tion for the fractional boundary value problem is constructed by applying homoge-
neous boundary conditions to determine the unknown constants. The existence of
solutions is then established through fixed-point theorems applied to this Green’s
function. Moreover, uniqueness results are derived under conditions involving the
Lipschitz constant.

e In Contribution 14, a novel numerical method is introduced for fractional stochastic
differential equations featuring neutral delays. The method is based on a stepwise
collocation technique combined with Jacobi poly-fractonomials to effectively treat the
unknown stochastic components. To implement this, the original delay differential
equations are transformed into equivalent delay-free systems, making them amenable
to the collocation technique. The iterative application of the method leads to a sys-
tem of nonlinear equations at each step. A comprehensive analysis of the method’s
convergence is provided. The accuracy and computational efficiency of the proposed
technique are validated through a series of numerical experiments.

e  Contribution 15 addresses comments on sequential Caputo fractional differential
equations governed by fractional initial and boundary conditions.

e  Contribution 16 examines a system of inhomogeneous second-order difference equa-
tions featuring linear terms with noncommutative matrix coefficients. A closed-
form solution is obtained by introducing novel delayed matrix sine and cosine func-
tions, employing the Z-transform alongside a determining function. This framework
facilitates the analysis of iterative learning control by integrating suitable update
rules and establishing sufficient conditions to guarantee asymptotic convergence in
tracking performance.

e  Contribution 17 investigates barrier function-based safety control within fractional-
order dynamical systems, an area less explored compared to their integer-order coun-
terparts. While barrier functions have been extensively used to guarantee safety in

4 https://doi.org/10.3390/math14030424
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integer-order systems—including nonlinear, hybrid, and linear models—this study
extends their application to fractional-order systems. The authors introduce two novel
constructs: the Caputo reciprocal barrier function and the Caputo zeroing barrier
function. They establish theorems demonstrating that these functions ensure uniform
asymptotic or exponential stability while preserving safety. Furthermore, the paper
proposes a new concept of input-to-state safety for Caputo fractional-order systems,
accompanied by two criteria derived from the newly introduced barrier functions.
These contributions lay a foundational framework for advancing safety control in
fractional-order systems.

¢ In Contribution 18, new theoretical advances concerning the well-posedness and
Ulam-Hyers stability of fractional systems are presented, with a focus on Caputo-
Katugampola fractional stochastic delay integro-differential equations. The authors
develop a generalized version of Grénwall’s inequality, which is then used to es-
tablish Ulam-Hyers stability in the L? space. These results extend existing theories
by incorporating the Caputo-Katugampola fractional derivative framework, thereby
enriching the mathematical foundation of fractional differential equations. An illustra-
tive example is provided to demonstrate and validate the theoretical findings.

e Contribution 19 examines the positive solution existence and non-existence for a
non-linear Riemann-Liouville fractional boundary value problem of order a + 2n
where a € (m —1,m], with m > 3 and m, n are natural numbers. The boundary
conditions are based on Lidstone-type formulations.The non-linear term involves
a positive parameter, and the authors establish conditions on this parameter that
dictate the existence or non-existence of positive solutions. By convolving the Green
functions from a lower-order problem and its conjugate counterpart, a Green’s function
is constructed and applied along with the Guo—Krasnosel’skii fixed-point theorem.
[lustrative examples highlight the parameter values for which solutions exist or fail
to exist.

We hope this Special Issue, along with the ideas and publications it contains, will
engage readers and inspire further research on fractional differential equations, inclusions,
and inequalities.

Funding: This research received no external funding.
Data Availability Statement: Data is contained within the article.
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Abstract: This paper investigates the existence and nonexistence of positive solutions for a
class of nonlinear Riemann-Liouville fractional boundary value problems of order a + 2n,
where a € (m — 1, m] with m > 3 and m, n € N. The conjugate fractional boundary condi-
tions are inspired by Lidstone conditions. The nonlinearity depends on a positive parameter
on which we identify constraints that determine the existence or nonexistence of positive
solutions. Our method involves constructing Green’s function by convolving the Green
functions of a lower-order fractional boundary value problem and a conjugate boundary
value problem and using properties of this Green function to apply the Guo-Krasnosel’skii
fixed-point theorem. Illustrative examples are provided to demonstrate existence and
nonexistence intervals.

Keywords: fractional derivative; Lidstone; fixed-point theorem; existence; nonexistence;
convolution

MSC: 26A33; 34A08

1. Introduction

Letm,n € N,m > 3, witha € (m—1,m] and B € [1,m — 1]. Consider a Riemann—
Liouville fractional boundary value problem

Dy u(t) + (=1)"Ag(t)f(u) =0, 0<t<1, 1)
subject to the Lidstone-inspired boundary conditions

u©)=0, i=01,....m—-2, D u(1)=0, @)
Da2u(0) = D& u(1) =0, 1=0,1,...,n—1.

Here, f : [0,00) — [0,00) and g : [0,1] — [0, c0) are continuous functions with g(t)
satisfying the condition f01 g(t)dt > 0,and A > 0 is a positive parameter. This paper is
concerned with the existence and nonexistence of positive solutions to (1) and (2).

To address this, we follow the procedure of Eloe et al. in [1] of constructing the
associated Green'’s function for the given problem by convolving a lower-order Green’s
function, Gy(t,s), for the equation of a conjugate boundary value problem. We present
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properties of Green'’s function, many of which can be found in [2,3]. Then, we deploy those
in an application of the Guo-Krasnosel’skii fixed-point theorem.
Our method involves the analysis of the operator defined by

1
Tu(t) = (~1)"2 | G(t,9)g(s)f (u(s)) ds,

which will be shown to have a fixed point under suitable conditions on parameter A. This
fixed point is a positive solution to (1) and (2). We will also give suitable conditions on A
for the nonexistence of solutions to (1) and (2).

This study extends the existing literature on fractional boundary value problems that
leverage Guo-Krasnosel’skii’s fixed-point theorem. The major impetus of this work is two
papers [2,3]. In the former, Lyons and Neugebauer used the convolution of two Green
functions to prove existence and nonexistence results for two-point fractional boundary
value problems. Recently, the latter work by Neugebauer and Wingo investigated a way
to move to an even higher-order two-point boundary value problem using convolution
and induction. The novelty here is that repeated convolution with induction leads one to
creating arbitrary o 4 2n-order two-point boundary value problems.

Previous articles have applied various fixed-point theorems to demonstrate the ex-
istence of positive solutions for similar problems. For results obtained by employing the
Guo—Krasnosel'skii fixed-point theorem similar to that realized in this paper, we cite [4-7].
One may find singular nonlinearity results in [8,9]. A quite recent application for the Guo-
Krasnosel’skii fixed-point theorem to fractional boundary value problems was studied by
Raghavendran et al. in [10]. Other recent applications of fixed-point theory to fractional
boundary value problems were carried out by Zhang et al. in [11,12].

Here, we use the Guo—Krasnosel’skii fixed-point theorem to guarantee the existence
of positive solutions by establishing two separate sizing conditions on parameter A based
upon the liminfs and limsups of the nonlinearity. Additionally, we provide nonexistence
results determined with the parameter. This approach is based on the properties of Green’s
function, which plays a critical role in showing the existence of positive solutions.

Section 2 provides definitions for the Riemann—-Liousville fractional derivative and
suggestions for further study therein and states the Guo—Krasnosel’skii fixed-point theo-
rem. The subsequent sections are devoted to the construction of Green’s function and its
properties. Then, in Sections 5 and 6, we establish intervals for A that yield the existence
or nonexistence of positive solutions. Finally, we present two examples to illustrate the
application of our results.

2. Preliminaries and the Fixed-Point Theorem

We begin by defining the Riemann-Liouville fractional integral, which is used to define
the Riemann-Liouville fractional derivative used in this work. Both are widely adopted
and commonly used. Then, we present Guo—Krasnosel'skii’s fixed-point theorem [13,14].

Definition 1. Let v > 0. The Riemann—Liouville fractional integral of a function u of order v,
denoted 16@ u, is defined as

Iycu(t) = % /Ot(t — )" Lu(s)ds,

provided the right-hand side exists.
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Definition 2. Let n denote a positive integer and assume n — 1 < a < n. The Riemann—Liouville
fractional derivative of order a of the function u : [0,1] — R, denoted D{. u, is defined as

1 g s .
DE. u(t) = WW/O (t = s)"=*Lu(s)ds = D"["=*u(t),

provided the right-hand side exists.

We refer to [15-18] for further study of fractional calculus and fractional differen-
tial equations.

Theorem 1 (Guo-Krasnosel'skii fixed-point theorem). Let 3 be a Banach space, and let P C
X be a cone in P. Assume that O and Q) are open sets with 0 € Qq, and QO C Q. Let
T: PN (Q\Q1) — P bea completely continuous operator such that either of the following holds:

1. ||Tul| > |Jull, u € PNoQy, and || Tul| < ||u|, u € P NoQy;
2. ||Tul| < |Jul|, u € PNy, and || Tul| > ||u||, u € P NIQy.

Then, T has a fixed point in P N (Q\Oy).

3. Green’s Function

Now, we construct Green’s function, used for (1) and (2) utilizing induction with a
convolution of a lower-order problem and a conjugate problem. The procedure is similar
to that found in [3].

First, the conjugate boundary value problem

—-u"=0, 0<t<1, u(0)=0, u(l)=0,
has a well-known Green’s function

s(I—1), 0<s<t<1,
Hl-s), 0<t<s<l.

Gconj(tl s) = {

Let Gy(t, s) be Green’s function for
—Diau=0, 0<t<1, u?(0)=0,i=01,..,m—2, D u(1)=0,
which is given by [19]
(1 —s)v P — (b —s)v7l, 0<s<t<]1,

1

Go(t,s) = T(a)

(1 — ) 1-F, 0<t<s<l.

Fork =1,...,n —1, recursively define Gi(t,s) by

1
Gult,s) = — /0 Gie—1(£,7) Geon (7, 5)dr.

Then,
1
Gn(t,s) = —/0 Gn-1(t,7)Geonj(r,s)dr,

is Green’s function for
—Dyu(t) =0, 0<t<1,
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with boundary condition (2), and G,,_1(t,s) is Green’s function for

~DiP (=0, 0<t<1,
with boundary conditions
u®(©0)=0,i=0,1,...,m~2, Db.u(1)=0,
D& u(0) = D u(1) =0,1=0,1,...,n— 2.
To see this, for the base case k = 1, consider the linear differential equation
DyF2u(t) +h(t) =0, 0<t<1,
satisfying the boundary conditions
u(0)=0,i=0,1,...,m—2, D u(1)=0,
Dyyu(0) =0, Dgyu(l) =0.
Make the change of variable:
o(t) = D32 2u(t).

Then,
D?o(t) = D* DS 2u(t) = D3 2u(t) = —h(t),

and since v(t) = Dg, u(t),
v(0) = Dy;u(0) =0 and ov(1) = Dy, u(1) =0.
Thus, v satisfies the Dirichlet boundary value problem:

o +h(t)=0, 0<t<]1,

Also, u now satisfies a lower-order boundary value problem:
Dgru(t) =o(t), 0<t<1,

u(i)(o) =0,i=0,1,...,m—2, gﬂl(l) 0.

So,
l d
= Go(
o o( v(s))ds
1
— [ Gott, < / Geon(s,)(r)ds )dr
0
1/ 41
= (/ —Go(t,5)Geonj(s, r)ds)h(r)dr.
0 0
Therefore,

u(t) = /01 G (ts)h(s)ds,

10
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where .
Gi(t,s) = 7/0 Go(t,r)Gconj(r,s)dr.

For the inductive step, the argument is similar. Assume that k = n — 1 is true, and
consider the linear differential equation

Dy u(t) +k(t) =0, 0<t<1,

satisfying boundary condition (2).
Make the change of variables

o(t) = D V(e

so that
Dzv(t) = Dg‘fzn = —k(t)
and

0(0) = DL Vu(0) =0 and o(1) = DI V(1) = 0.

Similarly to before, v(t) satisfies the Dirichlet boundary value problem

v +k(t) =0, 0<t<],

while u(t) satisfies the lower-order problem

D V() = ot), 0<t<1,

u(0) =0, DP.u(1)=0,
D32u(0) = D u(1) =0, 1=0,1,...,n —2.

By induction,

u(t) = | Gua(t,5)(—0(s))ds
= /01( / Gu_1 ts)Gmn](s r)ds)k( )dr
1
= | Gult:s)k(s)ds
Therefore, )
u(t):/o G (t,5)k(s)ds,
where

Gnu(t,s) / Gu-1(t,7)Geonj(r, s)dr.

So, the unique solution to
Dy u(t) +k(t) =0, 0<t<1,

satisfying boundary condition (2) is given by

u(t) = /01 Gu(t, 5)k(s)ds.

11
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4. Green’s Function Properties

We now discuss properties for G, (t,s) that are inherited from Go(t,s) and Geopj(t,s)-
The results of the first lemma regarding G,y (t, s) are well known and easily verifiable.

Lemma 1. For (t,s) € [0,1] x [0,1], Geopj(t,s) € cW and Geonj(t,8) > 0.
The following lemma regarding Gy (¢, s) is Lemma 3.1 proved in [2].

Lemma 2. The following are true:

(1) For (t,5) € [0,1] x [0,1), Go(t,s) € CV).
(2)  For (t,s) € (0,1) x (0,1), Go(t,s) > 0and 2Go(t,s) > 0.
(3) For(t,s) €[0,1] x [0,1), t*1Gy(1,5) < Go(t,s) < Go(1,5).

Parts (1) and (2) of the following lemma regarding the convoluted Green’s function
Gn(t,s) are proved in Lemma 5.1 [3], and part (3) is proven here inductively.

Lemma 3. The following are true:
(1) For(t,s) € [0,1] x [0,1), Gu(t,s) € C.
(2)  For (t,s) € (0,1) x (0,1), (=1)"Gyu(t,s) > 0and (—1)" &Gy (t,s) > 0.
(3) For(t,s) €[0,1] x[0,1),
(—=1)"*71G,(1,5) < (=1)"Gu(t,s) < (=1)"Gn(1,s).

Proof. For part (3), we proceed inductively.
For the base case k = 1, we use Lemma 2 (3) to find

(01619 = =7 (= [ Go(1,1)Gu 1,5
=~ ([ #1611 Guar 51
<~ ([ ~Gott:)Guar 511
= (= [ oltGunytr, )
= (DG (L),
and

(—1)1Gi(t,5) = — (— /1 Go(t, r)Gconj(r,s)dr)

JO
1
:/0 Go(t, 1) Geonj(r,8)dr
1
S/ Go(l,i’)Gmnj(r,S)dT
0

_ <_ /01 Go(l,r)Gwn]-(r,s)dr>
= (-1D)'Gi(1,s).

12
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Now, assume that k = n — 1 is true. Then,
(—1)"*1Gp(1, ) = (1) <_ /01 Gn_1(1,r)Gconj(r,s)d1’>
= (-1)? (/01(—1)”_1t"‘_1Gn1(1,r)Gwnj(r,s)dr>
< (C0( [ (061t Gan 1,9 )

=(-1)" <_ /01 Gn_1(t, r)Gwnj(r,s)dr)
= (_1)nGn(tr5)r

and
(107Galty5) = (-1 (= [ Gua 0,70 G530 )
= ([ Gr 6 G5
< (1)2( J 1(1)”—16,1_1(Lr)Gm,-(r,s)dr)
= (1" (= [ Gur L) Canylr, )
— (-1"Gu(L,9)
O

5. Existence of Solutions

We are now in a position to demonstrate the existence of positive solutions to
(1) and (2) based upon the parameter A using the Guo—Krasnosel’skii fixed-point theo-
rem and our constructed Green’s function and its properties.

Define the constants

1 n.a—1 1 n
AGH:./O (—1)"s*"1G,(1,5)g(s)ds, B, :'/0 (—1)"Gu(1,5)g(s)ds,

Fy = limsup M, fo = liminf M,
U0+ u—0+ u

Feo = limsup M, foo = liminf M
u U—o0 u

u—o0

Let B = C|0, 1] be a Banach space with norm

= ).
]| tgl[(%lu( )

Define the cone:

P ={u € B:u(0) =0, u(t) is nondecreasing, and
#1y(1) < u(t) < u(1) on [0,1]}.

Define the operator T : P — B by
n 1
Tu(t) = (~1) A/O Gu(t,5)g(s) f(u(s))ds.

13
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Lemma 4. Operator T : P — P is completely continuous.

Proof. Let u € P. Then, by definition,

Tu(0) = (—1)”)\/0.1 Gn(0,5)g(s)f(u(s))ds = 0.

Also, for t € (0,1) and by Lemma 3 (2),

2 [mu()] = (-1 /0.1 2 Gult,5)g(s) f(u(s))ds > 0

which implies that Tu(t) is nondecreasing.
Next, for t € [0,1] and by Lemma 3 (3),

1 Tu(1) = i,")‘_l(—l)”)x/o1 Gn(1,5)g(s)f(u(s))ds
< (1A [ Gult g(5)f (a5
= Tu(t),

and

Therefore, Tu € P. A standard application of the Arzela—Ascoli Theorem yields the
result that T is completely continuous. O

Theorem 2. If
1 1

Bg, Fo’
then (1) and (2) have at least one positive solution.
Proof. Since FyABg, < 1, there exists an € > 0 such that

(F() + €)/\BGH <1

Also, since

f(u)

Fy = limsup —=,
u—0+ u

there exists an Hy > 0 such that

f(u) < (Fo+e)u for ue (0,H].

14
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Define O = {u € B : |ju|| < Hy}. If u € P N0y, then ||u|| = Hy, and

(@)= (-1 [ Gal1,9)3(6)f(u(s))is
)\/ Gn(1,8)g(s)(Fo + €)u(s)ds

< (F+e€e)u /\/ )'Gn(1,5)g(s)ds
< (Fo+¢)|[ul|ABg,
< ull-

Since Tu € P, || Tu|| < ||u|| for u € P NoQ)y.

1
Next, since fooA > —— " , there exists a ¢ € (0,1) and an € > 0 such that
Gn

(foo — €)A > <(—1)” /Cl Gn(l,s)g(s)ds> _1.

Since

foo = liminf L0
1U—00 u

there exists an H3 > 0 such that
f(u) > (foo—€)u for u € [Hz 00).

Define H,
H, = max{clx 1,2H1}

and define Oy = {u € B : |ju|| < Hy}.
Let u € P N0Qy. Then, ||u|| = H,. Notice that for t € [c, 1],

- _ 4 H
u(t) > 7 u(1) > ¢ HHy > ¢ = Hs,

Therefore,

(Tu) (1 ”/\/ Gu(1,8)g(s) f(u(s))ds
~1)"A /C Ga(1,9)g(5) (foo — €)u(s)ds
> Mfoo —€)u(1) /Cl(—l)”s“*lGn(l,s)g(s)ds

2 [fu]].
Hence, ||Tu|| > ||u|| for u € P N d,. Notice that since Hy < Hp, we have 1 C 5. Thus,

by Theorem 1 (1), T has a fixed point u € P. By the definition of T, this fixed point is a
positive solution of (1) and (2). O

Theorem 3. If

! <AL —+
Ag, fo Bg, Foo'

then (1) and (2) have at least one positive solution.

15
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Proof. Since fyAAg, > 1, there exists an € > 0 such that
(fo - €>AAGH 2 L.

Then, since
f(u)

fo = liminf
u—0t U

there exists an Hy; > 0 such that
f(u) > (fo—e€)u, te(0,H].

Define O = {u € B: |ju|| < H1}. If u € P N0y, then u(t) < Hy fort € [0,1]. So,

(T0(1)] = (12 [ GalL5)g() f(u(5))ds
> (-1 [ GalL9)3()(fo — eu(s)ds

1
> Afo— (D) [ (=1 1Ga(1,)3(s)ds
> Mfo - o)|lullAg,

> lull.

Thus, || Tu|| > ||u|| for u € P No0)y.
Next, since FoBg,A < 1, there exists an € € (0, 1) such that

((Foo +€)Bg, +€)A < 1.

Since

fu)

Fo = limsup —,
U—sco u

there exists an H3 > 0 such that
f(u) < (Fo+e€)u, ué€ [H;, 00).

Define
M = max u).
ME[O,Hg.] f( )

Now, there exists a k € (0,1) with

(1)H/Ok Gn(1,s)g(s)ds < %

Let H
Hz = max{ZHl, ktxij)l’ },

and define Oy = {u € B : ||u|| < Hy}. Let u € P N0QOy. Then, ||u|| = Hy, and so

H
u(l) = Hy > 1«7—31 > H.

Now, u(0) = 0. So, by the Intermediate Value Theorem, there exists a y € (0,1) with
u(y) = Hz. But for t € [k, 1], we have

- _ L H
u(t) > 1u(1) = 1 Hy > K 1M—fl:H3.

16
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So, v € (0, k]. Moreover, since u(t) is nondecreasing, this implies that
Ogu(ﬂ §H3r te [0/’)/)

and
u(t) > Hs, te(vy,1].

Therefore,

(Tu)(1 "/\/ Gu(1,8)g(s) f(u(s))ds
1
A( " [ a8 s)ds + (1" [ Gult,)g(s) (o)

IN

A(M/(: )G (1,5)g(s)ds + (—1)"/71 Gn(l,s)g(s)(Foo+e)u(s)ds)

IN

A(M;I+ (Foo + €)u(1) /;(—l)”Gn(l,s)g(s)ds)
A(€ + (Foo +€)|u[| Bg, )
A(ellull + (Feo + €)[|ul| Bg, )

Aljull(e + (Fo + €)Bg, )

]

VARVAN

IN

Thus, || Tu| < ||u|| for u € P N aQ,. Notice that since H; < H,, we have O C .
Thus, by Theorem 1 (2), T has a fixed point u € P. By the definition of T, this fixed point is
a positive solution of (1) and (2). O

6. Nonexistence Results

Penultimately, we provide two nonexistence results of positive solutions based on the
size of parameter A. First, we need the following lemma.

Lemma 5. Suppose D3 *"u € C[0,1]. If (—1)"(—=Dg*"u(t)) > 0 for all t € [0,1] and u(t)
satisfies (2). Then, we have the following:

(1) w'(t)>0, 0<t<1;
2) #lu(l) <u(t) <u(l), 0<t<1.

Proof. Let0 <t <1.
For (1), by Lemma 3 (2),

u'(t) = 01 %Gn(t s)(—D§1"u(s))ds

- / (t5)(—1)" (= D§2"u(s) )ds

17
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For (2), by Lemma 3 (3),
1 (1) = - 1/ Gu(1,5)(—DEF2"u(s))ds

_/ )G (1,5) (— 1) (— DR u(s) ) ds

- ),
and
u(t):/o1 Gu(t,s)(—D52"u(s))ds
:/01(_1) Gn(t,8)(=1)"(=D*?"u(s))ds
< [ (C17°6u(1,5) (1) (- Dy ru(s))ds
_ Olc (1,5)(~ D&t 2"u(s))ds
=u(1)
O

Theorem 4. If
u

Bg, f(u)

forall u € (0,c0), then no positive solution exists for (1) and (2).

A<

Proof. For contradiction, suppose that u(t) is a positive solution to (1) and (2). Then,
(=1)" (=D u(t)) = Ag(t)f(u(t)) > 0. So, by Lemma 5,

1
1) = (1" [ Gu(Ls)g(s)f(u(s))ds
< (~1)"(Bg, )" /01 Gn(1,5)g(s)u(s)ds
< u(1)(Be,) ! [ (~1Gul1,9)g(s)ds
:u(l)/
which is a contradiction. [

Theorem 5. If
u

Ag, f(u)

forall u € (0,00), then no positive solution exists for (1) and (2).

A >

18
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Proof. For contradiction, suppose that u(t) is a positive solution to (1) and (2). Then,
(—1)”(—Dgi2"u(t)) = Ag(#)f(u(t)) > 0. So, by Lemma 5,

which is a contradiction. [

7. An Example

To conclude this paper, we provide an explicit example and calculate approximate
bounds of the parameter A for the existence and nonexistence of positive solutions. We
use Theorems 2, 4 and 5. Examples constructed using Theorems 3-5 are found and
proved similarly.

Setn=2,m=23,a=25,8=15,and g(t) = t. We note that g(f) > 0 is continuous
for0 <t <1land fo t)dt > 0. Now, we have that

Go(L,s) 1 151 -5 —(1-5)15, 0<s<t<],
/8) = ey
‘ I(25) | 115(1 — ), 0<t<s<l1
- 1— (1_5)1.5
res

and we compute

1)2519G,(1,5) (s)ds

SIS
/{ /G11rl)GCOHj(rlfs)dr1:|32-5ds
A
~ 0.

{ / (/ —Go(1, rZ)Gconj(rZI 7’1)er> Gconj(rlrs)drl] s*2ds
00095454,

and
(=1)Ga(1,5)(s)ds

-

0
1

A

~ 0.00197039.

Bg,

Gi(1, rl)Gconj(rlrS)drl} sds

1
J
1
J (
1 1
/0 /0 —Go(1,72) GCOle(VZI 1 )dr2> Gconj (r1, S)d71:| sds
Now that we have Ag, and Bg,, applying these Theorems is much simpler as they are

based on the liminfs and limsups of choice of f(u).

19
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Example 1. We demonstrate an example for Theorems 2, 4, and 5. Set f(u) = u(3u+1)/(u+1).
We note that f(u) > 0 is continuous for u > 0. Thus, the fractional boundary value problem is

3u+1
6.5
D0+u(t)+)ttu<u+1>20, 0<t<l, (3)
subject to
u(0) =u'(0)=0, D{(1)=0 4)
D22u(0) = D§2(0) =0, D32(1) = Dg(1) =0

We compute the liminfs and limsups for f(u)/u = (Bu+1)/(u+1).

ﬁ,c,:liminfSM—i_1 =3, l—"():limsupsu—i_1 =1
u—oo Y + U0t u-+1
3u+1 3u—+1
= liminf =1, =li =3
fo=lminf 2= T el w1
Then, we have
1 1
~ ~ 349.28
Ag,feo  0.00095454 - 3
and 1 1
~ ~ 507.61.
Bg,Fp  0.00197039 - 1
Next, for u € (0, c0), we investigate
u _ u+1
Bo,f()  Be,Gu+t1)’
We calculate
u+1 1 u+1 1 1
inff ———— =—"— i ~ =) ~169.15.
we(omo) Be,(3u+1)  Bg, ueloe) (3u+1) - 0.00197039 (3> 69.15

Finally, for u € (0, 00), we investigate

u _ u+1
Acf(w) ~ Ag,(ut 1)’

We calculate

o M1 1 usl 1
weon) A (Gt 1) A, oy (But1)  0.00095454

(1) ~ 1047.17.

Therefore, by Theorems 2, 4, and 5, if 349.28 < A < 507.61, then (3) and (4) have at least one
positive solution, and if A < 169.15 or A > 1047.17, then (3) and (4) do not have a positive solution.

8. Conclusions

A Riemann-Liouville fractional derivative with fractional boundary conditions in-
cluding Lidstone-inspired conditions was studied. With the use of Green’s function,
convolution, induction, and fixed-point theory, at least one positive solution was proven
to exist if parameter A was within certain bounds. Subsequently, no positive solutions
were shown to exist if A satisfied other bounds. An explicit example was constructed to
demonstrate how to utilize the presented theorems.
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Future work would aim to investigate the convolution of the fractional boundary value
problem with other types of Green functions such as those for right-focal or multipoint
problems. Additionally, one could use the convolution with induction approach to find
positive solutions for fractional boundary value problems that contain a singularity.
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Abstract: In this work, we derive novel theoretical results concerning well-posedness
and Ulam-Hyers stability. Specifically, we investigate the well-posedness of Caputo-
Katugampola fractional stochastic delay integro-differential equations. Additionally, we
develop a generalized Gronwall inequality and apply it to prove Ulam-Hyers stability in
LP space. Our findings generalize existing results for fractional derivatives and space, as
we formulate them in the Caputo-Katugampola fractional derivative and LP space. To
support our theoretical results, we present an illustrative example.
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1. Introduction

Fractional derivatives extend integer-order derivatives to non-integer orders and
describe both the local and global behavior of functions. Unlike ordinary derivatives,
which represent instantaneous rates of change and are not aware of past events, fractional
derivatives include memory effects and depend on the entire history of a function.

Different types of fractional operators can be found in the literature [1-4]. Recently,
some scholars have incorporated the Caputo-Katugampola fractional derivative (Cap-
KFrD) into their research. It interpolates the Caputo fractional derivative (Cap-FrD) and
the Caputo-Hadamard fractional derivative (Cap-HFrD). The authors of [5] established an
approach to solve for fractional systems using Cap-KFrD. Maa and Chen [6] examined the
stability and well-posedness of fractional problems involving Cap-KFrD. Sweilam et al. [7]
developed a novel method to solve various problems. Boucenna et al. [8] discussed stability
results related to Cap-KFrD. In [9], various inequalities were established using Cap-KFrD.
In [10], Hoa et al. explored different concepts regarding the solutions of fuzzy fractional sys-
tems with Cap-KFrD. Omaba and Sulaimani [11] presented theoretical results for stochastic
problems involving Cap-KFrD. Elbadri [12] found solutions to Burgers” equation using the
Laplace transform in the context of Cap-KFrD. Al-Ghafri et al. [13] conducted a qualitative
analysis of integro-differential equations and also obtained solutions using the Adomian
approach with Cap-KFrD. For more studies related to Cap-KFrD, see [14-16].

Mathematics 2025, 13, 1252 https://doi.org/10.3390 /math13081252
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Assume that the function ¢ is integrable on [0, @]. The Cap-KFrD of orders 0 < 1 < 1
and ¢ > 0 for the function ¢ is given as follows [17]:

gy = & [F W
DU = I(1—17) /u (F(c) —F(u))”du' @

The Caputo-Katugampola fractional integral is given as follows [18]:

g = & [ F'(u) D
Lt 1"(17)/11 (F(c) —f(u))l_ng( . @

The Cap-FrD and Cap-HFrD can be interpolated using the Cap-KFrD: Cap-FrD
(C =1)[19] and Cap-HFrD (¢ — 07) [19]. The following graph (Figure 1) illustrates
this phenomenon.

—1 C—0"
Cap-FrD Cap-KFrD Cap-HFrD

Figure 1. A schematic representation of the limiting behavior of the Cap-KFrD as the parameter {

approaches 1 and 0T, recovering the Cap-FrD and Cap-HFrD fractional derivatives, respectively.

Stochastic differential equations are employed to describe systems that are driven
by random processes. They are a generalization of classical differential equations with
terms describing random noise, usually described by Brownian motion or Wiener processes.
These equations have extensive applications in areas such as finance, physics, and biology
to model systems that change with time and intrinsic randomness. Fractional differential
equations are equations involving derivatives of non-integer order. These equations can be
employed to model systems with memory effects or hereditary behavior, where the future
state of the system relies on its current and past states. Stochastic fractional differential
equations (SFDEs) combine the concept of both stochastic and fractional differential equa-
tions to model systems with randomness and memory effects. SFDEs are widely applied in
most applications with randomness and memory effects. In biology, SFDEs model anoma-
lous diffusion in cell transport in which molecules exhibit subdiffusive or superdiffusive
dynamics due to complex environments. In finance, they model stock price dynamics
and interest rate models with long-range dependence in order to enhance the modeling
of market memory effects. SFDEs are applied in physics to describe viscoelastic materials
in which stress and strain exhibit hereditary characteristics. In hydrology, SFDEs model
groundwater flow in porous media with long-term dependence. Additionally, SFDEs are
used in engineering for signal processing and control systems. Their ability to account for
history-dependent stochasticity makes them effective tools for real-world complex systems.

Fractional stochastic integro-differential equations (FSIDEs) with delay are equations
that combine fractional derivatives, stochastic processes, integro-differential terms, and
time delays. They are highly suited for modeling intricate systems that display memory
dependence, hereditary effects, and randomness. FSIDEs with delay are especially valuable
for representing phenomena where retention effects, stochastic dynamics, and inherited
characteristics are essential, such as finance, physics, and engineering.

The well-posedness of a fractional-order stochastic system is a fascinating branch of
mathematical research. It ensures that such equations have unique solutions that depend
continuously on the initial condition. The well-posedness of a fractional-order stochastic
system is critical to establishing the equation as a meaningful and reliable mathemati-
cal model. Since fractional-order stochastic systems couple both fractional derivatives
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(which imply memory effects) and stochastic processes (which describe randomness), their
solutions must be well defined to remain physically and practically applicable.

Ulam-Hyers stability (UHS) is a crucial principle in the stability analysis of fractional-
order stochastic systems, ensuring that small variations in system parameters or initial
conditions cause only minimal discrepancies in the solution. This aspect is especially
crucial for systems defined by fractional derivatives, which exhibit memory and hereditary
properties. Additionally, stochastic effects introducing randomness make stability analysis
even more challenging.

In recent years, many scholars have actively worked on various topics related to SFDEs
and FSIDEs. In [20], Batiha et al. proposed an innovative approach for solving SFDEs. They
formulated a scheme specifically designed to approximate the Riemann-Liouville integral
operator, which is subsequently used to obtain approximate solutions for these equations.
The authors compared their results with those from the Euler-Maruyama method and
the exact solution, highlighting the accuracy and efficiency of their proposed technique.
Chen et al. reconstructed a backward equation for SFDEs in [21]. They employed the norm
technique to analyze the stability as well as the existence and uniqueness (Ex-Un) of the
solution to the backward equation. Moreover, the authors also investigated a simulation
case of a European call option using the Euler-Maruyama technique to solve the SFDEs,
thus illustrating the applicability of their theoretical results. In [22], Moualkia and Xu
conducted a theoretical analysis of variable-order SFDEs. In [23], Al et al. investigated the
coupled system of SFDEs. The article chiefly seeks to find solutions for the coupled system
of SFDEs with variable-order derivatives, which will serve as the basis for identifying the
necessary conditions for Ex-Un. In this pursuit, the authors utilized the Picard method,
which has been shown to work well in this field. The study also serves as the basis for
the formulation of Ulam stability conditions for the given model. Li et al. carried out a
stability investigation of a system of SFDEs in [24]. The research analyzes the interaction
between fractional calculus, stochastic processes, and time delays to provide a better
understanding of system stability. It sheds light on the effective solution of these equations
via several numerical methods. Moreover, the paper examines both the asymptotic and
Lyapunov stability of SFDEs, proposing local stability conditions and examining how
delays and fractional orders affect stability characteristics. In [25], Singh et al. investigated
the asymptotic stability of SFDEs. The authors of [26] considered a class of SFDEs with
variable delay. They employed the Lipschitz condition on the nonlinearity and used the
Banach method to obtain their main results. The paper ends with an example showing
the theoretical results and exhibiting the applicability of the obtained results in practice.
The Euler-Maruyama technique for Caputo SFDEs with coefficients satisfying the linear
growth condition and the Lipschitz condition was constructed by Doan et al. in [27]. The
authors proved the strong convergence rate of the scheme, especially for time-independent
coefficients. Moreover, the article provides findings regarding the convergence and stability
of an exponential Euler-Maruyama approach for Caputo SFDEs. Such results further
advance the knowledge of numerical solutions for such complicated equations. In [28], the
authors conducted an analysis of SFDEs. The Ex-Un of solutions was defined through the
Picard scheme. Furthermore, the authors considered the stability of nonlinear SFDEs with
Lévy noise, using the Mittag—Leffler function to prove stability. In [29], Li et al. studied
Hilfer SFDEs with delay. The Ex-Un of the solutions was then determined by the Picard
method and the method of contradiction. Moreover, finite-time stability was investigated
using the generalized Gronwall-Bellman inequality. In [30], the authors obtained solutions
for FSIDEs using the collocation approach. Cui and Yan [31] discussed the qualitative
analysis of FSIDEs. Badr and El-Hoety [32] obtained approximate solutions for FSIDEs
using the Galerkin approach. The authors of [33] analyzed the solutions of FSIDEs with
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the Hilfer fractional operator in £? space using the fixed-point approach. For more studies
related to SFDEs, see [34-38].

Notable outcomes for FSIDEs with delay concerning Cap-KFrD in LP space are pre-
sented in this research work. The Banach fixed-point approach is used to determine the
Ex-Un of solutions. By leveraging various inequalities, we derive results concerning the
continuous dependence of solutions on initial conditions. In the second part, we formulate
a generalized Gronwall inequality for Cap-KFrD and apply it to demonstrate UHS in
the £P space. Several fundamental inequalities, including Jensen’s inequality [39], the
Burkholder-Davis—-Gundy inequality [40], and Holder’s inequality [41], play a crucial role
in substantiating our findings.

Below are some key contributions of our study:

1.  As far as we know, this is the first comprehensive analysis of the well-posedness of
the solutions of FSIDEs and UHS concerning Cap-KFrD in the £P space.

2. We prove all results for the Cap-KFrD, which generalizes Cap-FrD and Cap-HFrD,
such that our results are consistent with Cap-FrD when { = 1 holds and match with
Cap-HFrD when ¢ — 0T holds.

3. Most results related to FDSDEs and FSIDEs have been established in the £? space;
however, we establish these results in the £” space.

4.  This research work presents a generalized Gronwall inequality regarding Cap-KFrD.

We examine the following FSIDEs with delay:
{ DI (0c) = T To ", (6, £(6))) = (e, £(c), £e — @) + B(e, £(c), £(c — 0)) 2, ¢ ¢ [0, @], .
t(0) =9,

where /¢ ( ) is an R™-valued stochastic process; CQM represents the Cap-KFrD with

ne(x1),0>0; Iu I is the Caputo-Katugampola fractional integral with 3 < U, <1,
1 < < and ¢ € R the delay time; the functions § : [0,®@] x R™ x R™ —> R™ and
B:[0,@] x R™ x R™ — R™*7 are measurable continuous mappings. The stochastic pro-
cess (We)ee[o,00) follows a standard Brownian trajectory within the o-dimensional complete
filtered probability space (Q0, F,F = (Fe)cc[o,00), P)-

Section 2 defines relevant concepts and presents the fundamental hypothesis that
facilitates the basis for the novel results related to well-posedness and UHS of FSIDEs with
delay and generalized Gronwall inequality. Section 3 determines the well-posedness of
the FSIDEs. Section 4 shows the results of the generalized Gronwall inequality and UHS.
Section 5 provides two examples. To conclude, Section 6 outlines our key findings.

2. Preliminaries

This section consists of definition and assumptions that are essentially for establishing
important results.

Definition 1. Suppose Q‘Ep = LP(Q,F,P) represents the Fe-measurable and p'"* integrable
Sfunctions £ = (1,4, - - - ,£m)T, then QO — R™ satisfies

1
P
1ellp = (Zj’ilwz”)

A process conforming to measurability criteria ¢ : [0, (D] — Lp(Q, Fe¢, P) is referred to
as F-adapted subject to £(¢) € 2 P ¢ > 0. Over each p e P the ¢, which is an [F-adapted
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process, provides the solution of (3) with £(0) = ¢, on the condition that the subsequent (4)
is satisfied. This is achieved by applying Igf on (3).

() =@+ 27:1 1"(11,1]) /OC (F(c) — F(u))UrlF/(u)‘I’](u,K(u))du
g ) 6 = F @) (s 60, = )l
g (6 = F W) W, ), = 1) AW ) @

For § and ®, assume the following;:
1. () V61,02, V1, Vo € R”, there is T such as

H‘P](C,él) —‘Y](C, Vl)”p + ||(3(C, 511(52) - S(C, Vlr VZ)HP
+ ||515(C,(51,(52) - %(C, Vi, VZ)HP
<Z(61 = Villp + 162 = Vallp), 1 =1,2,-- - e (5)

2. (hp) The ¥,(c,0),7=1,2,---,¢,3(c,0,0) and B(c, 0, 0) satisfies

esssupl|¥;(c,0)|lp < g, esssup||3(c,0,0)[lp < g, esssup||B(c,0,0)[p < p.  (6)
ce[0,w] cc[0,m] ce[0,w]

3. Generalized Results

In the £P space, we establish generalized theorems on Ex-Un and consistent depen-
dence for the solution of delay FSIDEs.

Using the Banach fixed-point technique, we first determine the Ex-Un results for the
solutions of delay FSIDEs. For this, we postulate that HP ([0, @]) is the space of all measur-

able and [Fo-adapted processes £ with ||£||gp = esssup [|£(c)|[p < co. It is straightforward
ce(0,0]
to prove that (HP ([0, @]), || - ||zp) is a complete normed vector space.
Next, describe an operator 9, : HP ([0, @]) — HP ([0, @]) with 1, (£(0)) = ¢ and

gle/{]

Po(L(c)) = @+ 2521 Tu]) /OC (F(c) — F(u))blﬁlpl(u)‘P](u,E(u))du

1- ¢
+ %/0 (F () — F )" F/(w)3(u, £(n), £(u — 7)) du

1- ¢
R e e, @

The lemma below plays a crucial role in proving various results.
161+ L2l < 2P (1B + (e2llp), Ve, £ € . 8)
Lemma 1. Presume that (f1) and (hy) are valid. Then, 1, is well defined.
Proof. Suppose £(¢) € HP[0, @] and Ve € [0, @]. Based on (7) and (8), we derive
99 (£@)l5 < 2P Zl0llp

(€r2)p-(e42) Y A
IPACES (
1=1 F(Z/{])) ‘

P

Acuxo-Foof”*F%mWAme@»du

P
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22p-2 gl—)] P ¢ L , p
+(F((n))p)‘ /0 (F (€)= F ()" '8 (u, £(u), £(u = 7)) F' () p
22P2(gm)Py e -1 , P
+(1"(,7))p‘ /0 (F(c)_F(“))” %(u,g(u),é(u—fy)),r (1)dW(u) . ©)
By Holder’s inequality, we have
e+2)p— e [(UUNP e Yt p
o (e+2)p—(e+2) Z]:1 ((U])) ‘ /0 (F( F(u)) F' ()%, (u, £(u))du ;

< p(e+2)p—(e+2) Z )
1=

< 2(e+2 e+2) Z .
1=

(fw) T
gz«ﬂw“+”zj_l(?“)p2:ﬁlm( [fro-ro $Fewa)” e, omra)
(Fay) £

/|‘I’l](u€ )| du)

1-U \ P Up-1\ P-1 pP-1 ¢
(e+2)p—(e+2) \ ¢ g p—1((.C {o_l p—1 »
<2 2]_1<W])> X <(c) t) ) (10)
where X = sup (F/(u))PT
o<u<e

In accordance with (11), we have
00 5 <28 (19,0 60) = 0,0 0+ 19,002

<oP-1 <spy|£(u)||§ + y|‘1f](u,o)||§>. (11)
Hence, we establish

/ ¥, (w, £(u |pdu < 2P 13Pesssup|| £ (u) ||p/ 1du + 2P~ / ¥, (x,0 deu
ue(l,w]

< P17 0(w)||B + 2P 1/ ¥, (1,0 [ bc. (12)

As a result, we accomplish
2242y ¢ <€1 u’>p’ < ey (él “f>'°
1= 1=
p

upl p-1 _ p-1 ¢
@“(M) ) () @“%@Mm@+ff4wmm%w»- 13)

Now, consider the second term of (9). By employing Holder’s inequality, we obtain

the following:

[ @ = @) o |

P

P

/0c (F(e) — F(u))ﬂ_l‘j(u,f(u),é(u — 7)) F'(v)du
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PR
SZZ’;”&(( [ @ -r )P e a ) /|slue >>|'°du>
< Zi"l'f-(( sup (r’(u))vll)p_l( [re- r@))wr’(u)du)p_l

/Oc 8, (1, £(w), £ — 7)) |”du>

gxw((cg)@“l)vl(ﬂp_l) / 13, £0u), £u — 7)) [,

Based on (fi1), we derive

[ @) B )l

~—

13w, €(u), £(u— 7)) H‘; <op-1 (H‘j(u,ﬂ(u),ﬁ(u -7) - S(u,0,0)H‘g +13(n, 0,0)H§>

<oP (zvls”(llau)llﬁ + e - wH‘S) + H3<u,0,0>H§>~ as)

Consequently, we achieve the following;:

- P P p
./0 H‘j(u,f(u),ﬁ(u—’y))ﬂpdu <229—2fﬁ°<<esssup|€(u)||p) + <esssup“£(u—'y)Hp> )

uel0,@] ue(0,w]

"1+ 20 [ 130,0,0) [
/0 u 0 RIUA P u

C
<22p_2a>zv(H£ )P + [l — Hﬁm>+2‘°—1/0 131,00 et

In light of (14) and (16), we determine

¢ P I] 1 p-1
‘ /0 (F(e)—F(u ))’7 I5 S (), L(u—7))F'(v)du| < Xp1<(c§) = )
p

PR .
(;;11) zp1<2p1Tp@<||€(u)||§m+||4(u—7)|\§1p>+/0 |\3(u,0,0)||§du>. (17)

Based on (1), we derive from (17) that
p mp-1\ P-1
< xP-1 ((cg) 7‘9*1 >

\ p
P—1\" ot (et p
(225) 2 (2w el + -l ) +os ) as)

Proceeding to the third term of (9), we employ the Burkholder-Davis-Gundy inequal-
ity and Holder’s inequality to obtain the following:

/Oc (F(e) = F ()" 3(u, £(x), £u — 7)) ' (w)du

P
H/ Cyn= 1% (w,£(n), £(u— 7)) F' (1)dW(n) )
m ¢ -1 / P
-y /0 (F (&) = F ()" By, £(w), £ — ) ' (w)dW ()
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<Y o] [ (e = ) ), £ 7))2(F’(u))zdug
<y 1cpf£/0c (r )12, (u, £(n), £(u — ’Y))‘p(F’(u))zdu
([ r@-re e w’e) B
<Y Coe /0c (r ) (u f<u>,e<u—v>>\p(ﬂ<u>>2du
P2
(sup 70 [ (=P )72 W)
ng_ch<(;?zjj)pz/oc (F () = F ()™ 72| (n, £(n, £(u — 7)) |5 (F' (1)), (19)
5

P+1
where G = 0sup F'(v) and Cp = (2(;&1)Pl> .
<u<e
Utilizing (%1) and (h), we conclude

[, £(u), 00— 7)) [y <223 (Hf(u)H§ s UG 7)H§> +28 7|2, 0,0) I
<22P-2g¥ (HE(u) 15+ [l e =) ||§> F2PIGP, (20)

Accordingly, we obtain

S @ — 00 [, £60), £ = ) B (0)) P < 2229

Lo (o (o) s
#2270 [ (= F ) W) e

¢ p
(F(e) — F(u))zﬂ—z((esssupHZ(u)Hp>

<22P=2gP sup f'(u) /

o<u<e JO 1e0,0)
+(esssuplle =), ) ) @)du+216P sup £/ [ (F(© = F ) ()
uef0,@] 0<u<c 0
2P=1(cf) (27-1)
Ty G (|€(u)||Hp+|€(u DI, ) +6°) o

Hence, the preceding leads to
- (27-1)
¢ -2 2P
_ < -7
o (@ = ) o 00w) = ) [ (1) e < = G
<2‘°1‘35”<If(u)||§ﬁp+ If(u—v)lﬁp> +@”>- (22)
From (19) and (22), we conclude

/Oc (F(c) — F(u))”_l%(u,f(u),é(u =) F' (w)dW(u)
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(cg) (27-1) B2 op-1 (cg) (27-1)
(=) e

G(Zpls”(ne(unﬁp +lew =B, ) +p'°>. )

It follows that ||¢(£(c))||myp is finite, thereby fulfilling the needed result. [

The following lemma is important for Ex-Un.

Lemma 2. Assume,A > 0,and ¢ € [0, ®], then

2% exp (1(¢)) < ZLAED),

A
Proof. It follows from (2) that
1= ¢ _
I exp (A(f)) = 1€(’7)/0 (F(c) = F ()" Lexp (A(x®))F (u)du.
By K = & —uf,
_ z z
T exp (A(&)) = Ue’f(’w Oc K7~ exp(—AK)dK. (24)
Apply G = AKin (24),
_ z el
7 oxp (1(é)) = S0 611 (- gag
4 00
< g '73)1(7];((1/7\)(5 )) / gqfl exp(_g)dg
g Mexp (A())
A
This implies that
1 ¢ B , Al
W/O (F(c) = F ()" exp (A(®))F'(u)du < expé/vgc))' (25)

O

The next lemma deals with the Ex-Un solution of delay FSIDEs.
Theorem 1. Let (111) and (hy) be valid; afterward, delay FSIDEs (3) ensure a unique solution.

Proof. Considering || - ||, we have

||f(¢)||§>fo
l(c = esssiu , A >0, 26
1@l = essoup T 26)

where A(c) = exp(A(c?)).

It can be easily demonstrated that || - || ;p and || - ||, are equivalent. So, (HP([0,¢]), || -
| 1) is also complete and normed.

Take the following into account:

o 2(€+1)pf(€+1) Ze glfl/{/ pan—l ‘Ip (cg) (pU]_ZUH-l) (p _ 1)p—1 r(zu] o 1)@'
- 1=V \T(Y) (ot — 204, +1)P A
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22715\ P Py Pr=21+1)  ap-t @1 B2 B
: (c)p> <2p_1cnpﬂ (<) (P—1) +2,9_1Gy<(c> ) T,onG>za;r<zr; 1>><1. 27)

" (T(n) (o — 217 + 1)”71 (2n-1) 2271

For ((c), £*(c) € HP([0,®@]), we obtain

P 1)p—(e+1 AN
I (£0) o (¢ @I < 2PV T (Lo )
¢ U1 P
/0 (F(c) = F(w)™ (‘I’](u,f(u)) -Y, (u,é*(u)))ﬁ(u)du
p
2p—-2(71-m\P P
| 0= @) (30000, =) =500 0= ) ) ]+
2p—2 71—\ P p
-I-W /Ot (F(c) — F(u))ﬂ_1 (%(u,f(u),((u — 7)) —B(u, £*(u), (v — ’y)))F’(u)dW(u) ) (28)
Through the use of Holder’s inequality and (1), we achieve
12\ P B )
2SO 3 (I‘C_(T{])) /0 (@) - F ) 1(‘-1’](11,6(11))—‘I’](u,é*(u)))F’(u)du ,
—p(E+)p—(e+1) Ze (§1( u;)pz 3 /Oc (F(c) — F(u))z’{f1 (‘I’,,, (w,€(w)) =¥, (u, & (u)))F/(u)du g
sepeys (8 )) " 1z(( [0 -ra) '(u))‘%du)‘01
(/Oc (7 ©) = 1 ()7 (1, £0)) =¥ ()| ))
1-U, 1C @-1P-2) p-1
LG (C ) Y 1£((1i1111}2c (rw) | (r(c)—F(u))TF’(u)du>
([ o= ra)™ 1, uew) - ‘Pl,]<u,f*<u>>>(F’(u)fd”))
e+p—(e+n e (Y P P 1¢p(cg)(pU, 2 (p — 1yp-1
= L <F(UJ)) (o4, —2u]+1)‘° !
/ ¢ 2u,
itﬁpéclf (u) /O (F(c) = F(w) (HE *(u ||p)F u)du, (29)
where n = sup (F’(u))ﬁ.
o<u<e
Accordingly, we find
1-U\ P ¢ _ , 1Y
2(e+1)p—(e+1) Z]ezl (%) /O (F (&) = F W) 7 (%, (u, ) = F, (u, () ) F (u)du .
e e+l)2 <€1 u,)pcnp_lgv(cé>(pu,—zu,+1)(p_1)p—1
= (o0, — 204, +1)P
: I Rt I[N
/O (F() = F )™ iiﬁgi?(eww))> exp(A(u®))F’ (u)du. (30)

Following (30), we deduce:

1 p

1-U \ P ¢ _
2(e+1)p—(e+1) Z (C(L{])> ./0 (F(c) — F(u))u’ 1(‘Y] (u,£()) —‘I’](u,f*(u)))ﬂdu

P
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- (oU)—2U4,+1) _
<o(E+Dp—(e+1) y¢ <§1 U/>pan13’p(c§) T (p—1)P !

N I=L\T(U)) (o) — 20, + 1)
@ = F @)™ ew) ) [} exp (6 ) F (1)t
1P (e+1) T U\ P - b (cé) (PUy—2U,+1) (p—1)P1 ) T (2, — 1) exp(Acd)
=2 L (F(UJ)> (vt — 204 + 1) 46 = 0l 22T B
Proceeding with the second term of (28) and employing Holder’s inequality and (f11),
we obtain:
¢ -1 , P
[ 6 = )" (300200, 0= 1) = 300, (0, (5= 7)) ) )
P
¢ P
— Z:n:l £ /0 (F(c)— F(u))”i1 <‘31 (u, (u), L(w—y)) — 3 (w, £ (w), £ (n — 7))) F'(u)du
€ n=1)(P-2 —2 -1

<2 e( ([ oro-rm) F wHa)’

(O = F )13 0, 20 = 1)) =30, 0, 7 - v))\”(F'(u))zduD

1 ¢ n—1)(P-2 p-1

<re( (s ) [0 -rw) FEwm)

(/Oc (F (€)= F ()23 (1, £(w), 0w — 7)) — By (u, £* (), £ (u — 'y))\p(F'(u))zdu))
P11 TP () P12 ()t
) (b —27 + )"

sup () [ = @) (e - £+ =)~ - }) 52)

It follows that

P

[ @ = ) (300 0 = ) = 300, 0, (0= ) ) /()
PP 1P

(wy =27 +1)°"
[ @ = @) (lew - eI+ e =) - =l w63

P

<2P-1GyP-1

Continuing with the third term of (28) and applying the Burkholder-Davis—Gundy
inequality and (%), we derive

P

[ 6 = @)™ (), = 1) = (0,0, (0= ) ) ()W)

:Zilm

P
P

L6 = @) (310 00, = 7)) = 00,00, £ 1) ) (VW)

NT

/Oc (F(e) = F(u 2'7 2]%1 (w,£(n), £(u— 1)) —%I(u,ﬂ*(u),é*(u—7))|2(F’(u))2du

< Z?il Cp

<Y Gt [ () = F )0 ), £ — ) =4 (0,80, €5 = ) P (F ()
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—2
2

( /0 ‘ (F(c) — F(u))z’?‘2(F’(u))2au>

SZ:; Cpfﬁ/oc (F(c) —F(u))2”_2]%l(u,£(u),€(u—’y)) —%z(u,ﬂ*(u),f*(u—'y))\p(F’(u))zdu

(sup (/@) [ @ = )" Prwan)

0

@D B2
Sﬁ@%0> ) v [ e - @) (lew - @I ) - - nIg)

(27 -1)
(F'(w)*du
1652 ()P N oy [* 212
<Pl ( 2y = 1) ) TpCpOS;lllch (u)/o (F(¢) = F(w)™
(He(u) WIE+ [ —) — £ (u - )||,‘§)F’(u)du.
Accordingly, we derive
c P
/0 (F(c)— F(u))”*1 (%(u,ﬁ(u),é(u =) —B(u, £*(u), £*(u — ’Y)))F'(u)dW(u) ,
L /(& FD = ¢
gz”*lc;pT ( ((21)7 = ) ‘ZpCpG/O (F(c)— F(w) )2’7 2 (H£ Hp + |0 —y) — € (u— 'y)||p) (34)
F'(u)du

From (28), we arrive at

19 (£6)) = g (€*()) |15

NP TP(e
() o

£y =241) ) )1 |pr 2U, —1)¢ eXP(/\Cg)

/\ZZ/I [, —

<p(E+Dp-(e4+1) yo |€(u) — £*(u)|

N = (o) — 2ty +1)P"

W2 (71—y\P b\ Pr=20+1) p 1 B o\ (@2r-1) B2
2P (pagea ) e D77 gt () ) Fare
(T ()P (o7 —27+1)"" (27-1)

A (||€<u> —CI [l =) - v)l;ﬁ) (F (&) = F ()™ 7F (w)d. (35)

+

Following (35), we establish

*( p
Hl/J(P( ) (f ) Hp < 1 o(e+1)p—(e+1)

exp(A ( ) ~ exp(A(cf))
e [UUNP pilip(cg)(m{’*zu’ﬂ)(p—1)”‘1 ' pT(2U, — 1)Z exp(Acd)
T (Fary) o ot e @IS
_ 1y p—2
A (O p-1 \o—l(z‘o(cg)(‘m7 2 ()P p-1 B2 (cg)(Zn N P >
G2 TPCHG
Tept@) @mrF 0 " (pq 2;7+1) . (@=y) o

¢ __p¥ p E _ — /* _

11\ P P é(p“*%’“) )Pt -
<p(e+1)p—(e+1) 25:1 (g(u;) GnliLlT ()™ 7 - 1) g*(u)||10r(2)\7/2{]b{]11)€
]

[COR

(oh) — 22Uy +1)P
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+

+

1

22p—-2 (él—q P P (cg) (by—25+1) (p—1)P1

T exp(A (@)

¢ O(u) — 0 (w)||B
./0 (exp()\(c%)esssup(”i)()p(/\(cé);”‘o) +exp(A(u— 'y)g)esssup<

) P-1G,P-1 p-1
(Tin)» (2 © T ETEET ¢

HE u—y

3

(<)

(2-1) P2

o
27 -1) ) * CpG)

ue0,@] ue(0,w]

(F (&) — F () 72F (u)du

<ple+1)p—(e+1) y¢ ) (r(u)
< ) -
]

1

1-U\ P g (pZ/{, 27/{]+1) 1 p—1
g /) anflT ( ) (p ) Hg(u)

(otd, — 204, +1)P "

22p72(€17;7 p ( )pﬂ 257+1) p_l)pfl

+ 2P~ 165

T exp(A (@)

14)

(e p-(e41) Y NP e
<2 GnF ™
- (Fy)

1

) P-1G,P-1
(0P (2 © (o7 —27+1)P"

TP (&) P20y 1yp-1
1
(vt —2U, +1)P~

160w) =

22&)*2(@177/ p ( )pTI 257+1) p_l)pfl

TP (A (@)

ZHE(C)

<o(e+1)p—(e+1) Ze ) (r(u)
- ]:
]

22;072@17;7)9 B - gp(cg)(pﬂf%ﬁl)(p_l)pq (cg)(
T 2P-1GpP-t +op1gh? (

2/[¢(e) -

(1) v (e @) < (20 g (5

22p-2 (glfr] p

) p—1,p—1 p-1
()P (2 ¢ (b —2p + )P + 2765

@ [~ W) ) (A6

1-U \ P P (.0 (PU—2U;+1) _1)p-1
g /) anflrz (C ) (p ) Hg(u) _g*(u

T

(o — 27 + )P

Hpr 2n —1)C
A2n—-1

Accordingly, from (36), we get

(27 -1

(

Ol /Oc (F () - F(u))2”2<exp(A(u€)) +exp(A(n— 7)€)> F'(1)du

3

)

(R D

exp (2 (ugi(’l;)_g) )”g))

pl" 2U, — 1) exp(Ach)

()

(27-1)
77—1)>

(2

(<)

(2

)\ZL{]
p2
? b

T cpc>

2U, —1)¢
A1

p-2

(21-1) 2
_— TPCyG
17—1>> P )

pl(2U, —1)C

)

)\22/1]71

P2
2

s”cpc>

Py, —1)¢

(Pr—2+1) _ (2n-1)
fjjp(cé) =21 (p—l)p o 1Gp2((c§) 1

7! u,>p np,ﬂ”(cg)(”“ﬂ“f*”(p—
(vt — 204+ 1)

/\ZU]fl

p-2
o 2(T'(2n —1
) e G

(38)

(39)

T (WG"M (o =27+ 1)" @ 1)
) =@}
Consequently, we acquire
g (£6)) — g () a < K [1£(6) — () |-
From (27), we have « < 1. Therefore, we have demonstrated the required result. [
Theorem 2. Given any ¢, ¢', the following statement holds:
1By (e, ) = By (e, ¢")lp < Tl — ¢'llp, V¢ € [0, @];
here, By (¢, @) is the solution.
Proof. It follows that
By(e,9) = By(c, ') =9 — ¢’

34
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¢ gl—Z/I/

+ X Ty [ @ -ray (\f;(u,Bn(u, @) — ¥ (1, B, 1, qo’>>)r/<u>du

ol ) - ) <‘3<u, By (w,9), By(u—7,9)) = 3(u, By (1, ¢'), Byu —1, <P/>>> Fl)ds

i r(lm /oc (F &) = F )" (B(0, By (v, 9), By (u —7,9)) = B By (u,¢'), By(u—7,¢)) ' (@) dW(w).  (40)

By applying (8) to (40), we arrive at

IByfe9) — By )| < 22— /4 20sm-er e (B
A% AR % p»— -9 p =1 r(u])

P

K/OC (F(e)—F ()" (‘I’j (1, B(s, 9)) —¥,(, B(y, q)’))) ' (u)du

P

2310—3 ¢ -1 / / / P
| o 0 0007 (300800, Byt =7, 00) =0y 0.9 By 1) ) 0|
2303 ¢ n—1 / / / P
G| o 0 )7 (000500, Byt =1 00) (0B 09 By 1) ) V| )
From the Holder’s inequality and (), it follows that
_ 4 Gl_u’ P ¢ U-1 / / P
o (e+2)p—(e+2) Z;:l (F(LQ)) /0 (F(c) = F(w) (‘I’](u,B(u, 9)) =¥, (u,B(u, ¢ )))I (w)du .
=UNP . P
—p(e+2)p—(e+2) 2]6:1 (lg(iu])) P /0 (F(¢) = F (w)” 1(‘1’1](11,8(11 ?)) =Y, (n B¢ ))>F (u)du
B ¢ oy P C (uffl)ffz) ) %f p-1
<ty (L) Z,l‘£<( [ r©-rw) P (rw)Fian)
</Oc (F(c) —F(u))ZMrZ’xFL](u,B(u, @) =Y., (u,Bu, ¢")|F'(u ))
_ ¢ leuf P m }13 2 p-1
<€)y (TU])) 2’1’£<<1§f£c (F'( T/ o )du)
(@ = r )™ 12,5000 - ¥, 0,5 ¢’>>|(F'<u))2du)>
erp-(er2) e (Y P pflzp(cg)(puﬁzulﬂ)(lo—1)p71
<2 Y (r(u])) " (WU — 20+ )P
/ ¢ ZU/ nv /
sup F'W) /O (F(e) = F () (HB n,¢) — u/‘P)Hp)F (u)d. (42)
Consequently, we derive
1-U, \ P I B ) . p
2E+2P-(e42) 3¢ (5(%;) @ = F )™ (80,3, (0,90) = ¥, (1 B, 1)) ()l p
o2 (e12) Ze (glu] )P p1 TP (CC) (U, —2U)+1) (b— 1)”*1
- =L\ (U)) (o0, — 20, +1)F !
¢ 2U; -2 N
@ = F )7 |B,9) ~ B, ¢') b (w)c 43)

By applying Holder’s inequality and (1) to the second term of (41), it follows that
P

L@ = F ) (300 By 090,80 7,9)) =308, 0, 9/), By 0 = 7,9) ) (1)l

P
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P

=] [ (@) = ) (8080 0) By (0 7,0) = 0 By '), By (= 7,900) ) /()
7—-1)(P-2) -2 p-1
< ([ ro-rm e a)

(/OC (F ()= r(u))zq—z‘gl (w, By, ), By(w—7,9)) — 3, (w, B, (v,¢"), By(n—1,9"))] (F’(u))2du>>

1 ¢ -1 (P-2 p-1
325’1_1’/5(( sup (F’(u>)ﬂfo (F(C)—F(u>)( P >F/(u)du>

o<u<e

(0O = P )" 213,0, By (0,90, By s = 7,9)) = 80 0, 0/), By a =, go'))\(F'(u))Zdu))
p (.0 (Pr—25-+1) _1)p-1 ¢ -
<ot EETa ) [[ro-rw

(18100, 0) = 810, + 1By = 7,9) = Byl = 2,9} ) (4 (0) .

p(cg)(p’?*%ﬁl)(

e ) s [ 0wy

(g —27+1)F ! o<u<e

(18100, 0) = 8,0, [+ 1By 0 = 7,9) = By (a = 7,6 ) )

p (L) Pr=2041) 0 qyp-1 ¢ B
:2»01“101(3 ( (117217+(1‘;p_}) )G/o (F — )™

(HBU(u,qo) — By, q)’)Hﬁ + ||By(w =y, 9) = By(n—7,¢") H“Z) ' (w)du. (44)

Using the Burkholder-Davis—-Gundy inequality and (%) for the third term of (41), we
conclude that

: p
/Oc (F () —r )" (%(u/ By (v, @), By(u =, ) —B(u, By (v, ¢"), By(u—1, <P’))) F'(w)dW(u)

P
P

:szzl!e

/Oc (F(e) = ()" <2’>z (w, By (w, ), By (w =y, ) — B, (u, By (u,¢"), By(n—1, fp’))) F(w)dw(u)

N

7 ©) = 1 )72, 0,9, By = ,9)) = B0, B (0, 91), By 0= 7,910 ()

m ¢ 2i—2 / NP 2
Slelcp‘ﬁ/o (F () = F ()™ [ (n, By (w, 9), By (w = 7, 9)) — B (w, By (n,¢"), By (w—7,¢")[" (F'(w)) "du
p-2

([ r@=ra? 2o w)’a)

ST O [ ()~ 1 0) 7, (0, By 0,9, By (5~ 7, 9) — B0 By (), By — )P (11 (0) Pl
P2
< sup F'(u) [ - F(u))z”*zf/(u)du) 2

o<u<c 0

oy B2
<16 ey () T - ) (18,00 - By ) 5+ 180 - 7,0) ~ Byu 1,60 3)

(F'(u)) du.

P2

@1=1)\ 5 B
<p1gh Tpcp(((cz;)y—l) ) oiltlxch/(u) /Oc (F(¢) — F (w)™?
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<”B”(u"’) By ¢f ”p*HBW(”*"W)*Bn(“*%q)’)Hg)F/ w)du

(cg)(zﬂfl)

1R svcp(m) ’ G/: (F(©) — F (w)>" 2(||B,7 b, ¢) — By (1, ¢’ ||p+HB,](uf'y,q))78,7(1177,(/)’)”3)

(45)

By considering (41), (43), (44), and (45), we establish

2Pl
By (e, —Bc,’pgi —_—l
1Byt @) = Byle:0lIy < e ))||fP ¢'lls

+2P k|| By (u, @) — By (n, HA (46)

Accordingly, we conclude

p-1
1By (¢, @) — By (e, ¢’ H — 2P

2
< - _ P

Thus, we acquire the following required result:

li B (¢, B ,
(Pgrqg,H 16 @) = By(e, )|} =

O

4. Stability Results

In this section, we first establish a generalized Gronwall inequality concerning Cap-
KFrD and then demonstrate the UHS of the FSIDEs in £P space.

Lemma 3. Assume the functions M(c) > 0 and L(¢c) > 0 are locally integrable on ¢ € [m, @)
(m > 0,0 < +o0), and further, consider the continuous and nondecreasing mapping of 7. :
[m,@) — [0,60],0 € RT.

If the following holds,
1-n7(0) /¢ B
L(c) < M(e) +€1,}<777Z)()/m (F () — F ()" Y )L(w)dy, ¢ € [m, @),
then
7@1”2()) o) — F )" 'M@) ) ' (u)du, ¢ € [m
L < v + [ 2 0 - @) M ) rwa e € o).

Proof. For locally integrable function o, assume

_gliﬂz(c) ¢ -1,y
pele) = o (£ =1 00)" 7 (We(w)dn

So, we obtain
L(c) < M(e) + pL(c);

therefore,
-1
L) < Z p'M(c) + p]Lr(c).
=0
We need to prove that

¢ (717 (e N
p*L(c) S/O W(F(c)—F(u)) T () L(u)du (47)

and p'LL(c) — 0 whent — oo V¢ € [m, ®@).
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Inequality (47) holds when r = 1. Suppose it is also for r = 1. Now, we will prove that
itis trueforr =:+1

1— ¢ N B
PHIL() =p(pL(e)) < i) /0 (F )= F W) ' ()

I’(n)
( gl WZ (¢) ( G_cg)lﬁ—lcg_ll[,,(c)dc> du
L 1 ¢
< ]X$+y/<Fuw—F@»”1F%w
(- 10—
(/0 T (6 — &)1 1I[;(c)dc)du. (48)

It follows that we have the following;:

cclftl =1,
dﬂmqgﬁ(§$i35<F@—FwN*W1F@m@Mw

Accordingly, inequality (47) is verified. Proceeding further, from inequality (47), we
arrive at the following;:

C 1— r
P'L(c) < ./0 (gr(z;i)))(,f(c) - F(u))tﬂ_lF/(u)L(u)du -0

when r — o0 for ¢ € [m, @); this finalizes the proof. [

In the case of Z(¢) = b in Lemma 3, we deduce the following inequality.

Corollary 1. Assume thatb > 0, > 0, and M(c) is a locally integrable non-negative mapping
with 0 < ¢ < @, (@ < 4o0). Further, let L(c) be a locally integrable and non-negative mapping
for 0 < ¢ < @. Then, we have

L(e) < M(c) +b/0c (F () — ()"

and then,
L(c) < M(c) +/O (g%(F(c) — F(u))wlM(u))F’(u)du, 0<c<@.

O

Corollary 2. Under the same conditions of Lemma 3, assume M (c) is a nondecreasing mapping
with [0, @). Then, we get the following:

L(c) < M()Ey (Z()T () (c)");
where By, is the Mittag-Leffler function defined by E; (¢c) = Y2 F(N? +1)‘

Proof. By the hypotheses

This concludes the proof. [
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Definition 2. (3) is UHS with respect to € if there exists V > 0 so that for all ¢ > 0 and for all
G € HP(0, @), with G(0) = Gy, of

e U e U1,
(|60 - e0)— (T gy ) (70— ) % 0,60

1-n ¢
i lq(’;;/o (F(©) = F )" (W31, Gu),Gu—7))du

@ - W) R, 6w, 66 - maww )| ) <e ce ol
Z— ¢)—F(u )31, G(u), G(n— u e, c€[0, @],
I'(n) Jo ! »
there exists a solution U € HP(0,®@) of (3), with U(c) = Gg when ¢ € [0,@], and satisfies
the following:

£(]|G(c) —U(c)Hg) < Ve, Ve € [0, @].

In the following theorem, we establish UHS for the FSIDEs with delay.
Theorem 3. Suppose (hy) and (hy) hold, then system (3) is UHS on [0, @].

Proof. Assume ¢ > 0and G € HP(0, @) is the solution of (49), and assume U € HP(0, ®)
is the solution of (3) with initial condition U(0) = Gy; then, we have

1-U, ¢ B
D) = GO0)+ Ty fggy ) (6= 0) %00 U(w)a
¢

e S O~ ) (0 0, U= )
g oge e
T /0 (F (&) = F ()" F (3w, Uw), U = 7)) dW(w). (50)

So, we obtain

1-U, e _
G(¢) —U(e) = G(c) — G(0) — (2]6—1 lg(u])/o (F(c) — F(u))u’ 1F’(u)‘l’](u,(G&(u))du

S L ) W30 E), E )

()
1- c
s O = F ) F )30, 60, Gl — 1))
1-U, ¢ B
+ ;—15’(%)/0 (F (&)= F )Y F () (F,(0, C(w) — ¥, (1, U(w))) du

glfﬂ ¢ 1, N N
_W)/o (F©) = F)"  F)(3(w,G),G—7)) —3(un,U), U —7)))du

¢
~T(n)

Making use of Jensen’s inequality, Holder’s inequality, and the Burkholder—Davis—
Gundy inequality, we deduce the following:

£(IG(e) — U©O)[5) < 2° ' ( ||G(e) - G(0)— ( ¥ _, Sy (F(e) = F W) (), (1, G(u))du
=1 T(U;) Jo
+ lgl(;; /Oc (F(e) — F(u))”_lF’(u)S(u,(G(u),(G(u —7))du
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/Oc (F(c) — F(u))”ilF’(u) (B, Gu),Gu—7)) =31, U), U —1)))dW(u).

(49)

(51)
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e /0 (F(©) = F )" WD, Cw), Cu— 7))dw(u)) H:)

I(n).
w2 e (| S S [ 0= )7 0 (0,060 - 0, D)
B O - @) W) (30 B0, 60— ) ~ 30 U8, U )l
S O - @) 0 R 6, 66 - ) - B 0w, U - 1)) H:
<2 te 20w e | T £ [0 - )"0 (10, 60) ~ ¥ 0, D) :)

+6°~ 12(

[ (O~ F )™ P00 (500,600, E0 1) - 30,00, 00 7)) )
1_'(17) 0 Sy, u), u—7y Sy, , u—7y u o

+6'°-11£(H§1(;; [ (@ = ) F @) (R0, G ), E(— 7)) — (s, U(), U(s ~ 7)) dW()

”)
P

u]p1 o
> XP- 1( ) <U]p—1> / ¥ (1w, G () =¥, (v, U(w))|[,ydu

P—
) /HMG G(u—7)) = 3(s U(), U — 7)) |[Fu

S 2p71€+2(t+2) €+2 <
b1y P-1
T erigh- 1<(c€)v> (

21, P2
a2, ()
p-1
+6 GZCp(ZU—l)

=1

/OC(F(C)—F )277 ZH%(uGuG(u— 7)) —3(u, Uy, U(n — 'y)H( )du

ey () e (@) () [iew -
+1zvlzvsp1((t§),§>p 1< 1> / (HG(u)_U(u)\y§+||U(u—7)—U(u—7)|\g>du

np—1

-1 P2
- p,z (CC) 2
12P-laPG =
L 12P 1P C“’(zn—1>

sup 1) /0c (F(©) = F ()2 (HG(u) ~ U5+ UG- 7) - UG - 7) |\§> Y ()d. (52)

Assume that

O(c) = esssup(||G(c) — U(0)|IF), c € [0,],

ce(0,0]

we get £([|G(c) = U(0)||5) < O(c) and £(||G(c — ) — U(c — 7)[[}) < O(c) when¢ € [0,@].
Accordingly, we derive the following:

£([|G(e) — U()IIp)

¢ élfl,{] p up-1 p-1 p— 1 p-1 ¢
< 2Pl 42D Y (r(u)) Xpl((cé) pi > (up 1) / O(u)du
= f P — 0

ne—1
5 z 2n—-1 P2
+12P-lePG ((c) ) ’
2n —1
2G / N2 2@ () (u)du. (53)
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From (53), we derive the following:

—U NP _1\ -1 p-1
) < <2p1€+2(e+2)p(e+2)‘zp 21621 (1€"l(u])> Xp1((cé) “‘Jop11> ( p—1 )
]

-1\ P—1 _ p-1 ¢
+12P-lgPgP-t ((cg) = ) ( p-1 ) 2) / O(u)du
0

mo—l

B 0)?
_ p-2 ¢ 2 -2
+12P713PG 2 cp<(2 — ) ZG/ T @) F’ (u)du.

With the help of the generalized Gronwall inequality, we deduce from (54)
1-U N\ P Up-1y\ P-1 1 p-1
< Jop—1g 4 [olerp—(er2)gp 4 -1 ( () P P
®(c)_{ €+( * Z u]) ) Up-1
7p-1
+ 2P~ lgPgP-1 ((cC) p-1 ) ( ) ) du}
np—1
P2
2

B z 2n—1
X Egy-1,1 (12”13”sz26p ( (;7)_ : ) 2GT' (2 — 1) (c€)<2’71>>

C
- Y18+Y2/ O(u)du, ¢ € [0, ],
0

where by g P2
_ VA=A T2
Yy = 2P 1Ry, 4, <12‘°1$‘°szch ( (;7)_ ] > 2GI(25 — 1) (cé)(z””),

o\ p-1 p-1
Y, = <12”1$”%‘“ <(c§)%> ( p1 ) 2))
ne—1

po2 (cC)Z”_1 B (27-1)
x Bop_1,1 (12”1@"(;2(3,0( oy ) 2GT (257 — 1) (c£) )

and

By utilizing Gronwall inequality, we arrive at
O(c) < Yieexp(Yac)
< Yieexp(Yo@)
= Ve.

Consequently, the final expression is
£(]|G(c) —U(c)|1§) < Ve, c€[0,@].
This implies that (3) is UHS withe. O
Remark 1. The convergence order for UHS is linear, as the power of € in the stability bound is one.

Remark 2. When the model contains small delays, UHS becomes more likely to hold. However, the
stability properties fundamentally depend on the magnitude of the delay and the specific characteris-
tics of the problem. For a comprehensive analysis of how delays affect UHS, see [42,43].

5. Example

In this section, we provide an example to demonstrate our theoretical results.

Example 1. Examine the following:
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L (£(c) — T 5esin((c)) — T2 4 cos(£(c))) = Bcos(£(c)) sin(£(c — 1))+
4sin(£(c)) cos(£(c — 1) X ¢ < [0, 6], (55)
£0) = ¢,

wheree =2, @ =6, ¥1(¢, £(c)) = 5esin(£(c)), ¥a(c, £(c)) = 4cos(£(c)),
(¢, £(c), £(c — 0)) = 3cos(£(c)) sin(L(c — 1)), B(c, £(c), (c — 0)) = 4sin({(c))
cos(£(c—1)).
We compute the following:
[¥1(c, @1(c)) = F1 (e, @3 (0) [ < 5|1 (c)) — Po(e)) I,

[¥2(c, @1(¢)) = ¥ale, Pa(c)[| < 4[[P7(c)) — Po(e)) ],

I13(¢, @1 (c), @1 (e — @) — 3(e, Ph(c), Pa(c — @) < 3([[P1(c)) — Pa(e)) || + | (c — @) = P2 (c —0)).
1, @7 (c), @ (¢ = @) — Ble, P (c), Ph(c — @) | < 4(|| @1 (<)) = Pa(e)) ]| + [Py (e — @) = Pa(c — )])-

Accordingly, condition (hy) is achieved with T = 5. Likewise, for | = 1,2, we achieve
essup||¥;(c,0)[[p < 5, essup||3(c,0,0)|lp < 5, and essup||B(c,0,0)|p < 5. Consequently,
ce(0,6] ce(0,6] ce[0,6]

Theorem 1 guarantees the Ex-Un of the solution for System (55). Furthermore, by Theorem 3,

System (55) is UHS, as we have demonstrated that conditions (hy1) and (hy) are satisfied.

6. Conclusions

This study introduces new findings on the solution’s Ex-Un and its persistent depen-
dence on the initial value for FSIDEs with delay. Additionally, we derive a generalized
Gronwall inequality and prove UHS. All these results are presented in the £P space and
the context of Cap-KFrD. In this way, we make significant contributions to the literature.
Applying several important inequalities, such as Jensen’s inequality, the Burkholder-Davis—
Gundy inequality, and Holder’s inequality, is a key tool used to prove the theorems and
lemmas. In the future, we will develop a financial model using SFDEs that incorporate
both fractional Brownian motion and standard Brownian motion.
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Cap-KFrD  Caputo-Katugampola fractional derivative
Cap-FrD Caputo fractional derivative
Cap-HFrD Caputo-Hadamard fractional derivative

Ex-Un Existence and uniqueness
SFDEs Stochastic fractional differential equations
FSIDEs Fractional stochastic integro-differential equations
UHS Ulam-Hyers stability
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Abstract: Safety control based on barrier functions has gradually become one of the emerg-
ing and more important directions in the field of safety. Scholars are attempting to apply
barrier functions to integer-order dynamical systems, such as general nonlinear systems,
hybrid systems, linear systems, etc. Moreover, the introduction of barrier functions has
even expanded the research approaches on safe reinforcement learning. However, there is
very little research on the safety control problem of fractional-order dynamical systems.
Based on our previous work, this article further explores, in depth, the problem of the
transfer and adaptability of barrier functions for integer-order systems in fractional-order
systems, and it also proposes the Caputo reciprocal barrier function and Caputo zeroing
barrier function. And we established two theorems, which proved that we can also achieve
uniform asymptotic stability or exponential stability with guaranteed safety. In the end,
we created a new description for the definition of input-to-state safety under Caputo’s
fractional-order systems, and we used this description and the above two Caputo barrier
functions to construct two criteria of the Caputo input-to-state safety. Thus, we, finally,
established the embryonic form of the theoretical framework of safety control based on
barrier functions for fractional-order systems.

Keywords: Caputo barrier function; Caputo’s fractional-order system; stability with
guaranteed safety; Caputo input-to-state safety

MSC: 93C99

1. Introduction
1.1. Motivation

Safety control is one of the fundamental problems for many kinds of dynamical
systems, especially large-scale and complex systems. Recently, in the last two decades,
many scholars have verified that (control) barrier functions are effective for realizing
safety control.

The research on safety control based on barrier functions can be roughly divided
into three categories. The first category is the research on pure barrier functions for safety
criteria. A number of prevalent barrier functions have emerged, which were contributed
to by Prajna [1], Kong [2], Zhu [3], Dai [4], Ames [5,6], and Xu [7]. In addition, there are
many other interesting works about barrier functions, such as vector barrier functions [8],

Mathematics 2025, 13, 1215 https://doi.org/10.3390/math13081215
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extreme-point barrier functions [9,10], and barrier functions with converse theorems [11,12].
The second category is the research on safety-derived theories based on barrier functions,
which mainly consider issues such as the synchronization of safety and stability [13] and
the safety robustness and input-to-state safety (ISSf) issues [7,14,15]. The third category is
the research on the application of safety control based on barrier functions [16-22].

The abovementioned barrier functions have realized the construction and application
of safety control theories for general nonlinear systems, hybrid systems, stochastic systems,
and multi-agent systems. Their remarkable common feature is that all these studies are
carried out around integer-order systems. Therefore, the theory of fractional-order safety
control is still a virgin land and has great research potential.

Fractional-order systems (FOSs) represent a unique class of systems characterized
by their distinct integration and differentiation laws. Unlike traditional integer-order
systems (IOSs), FOSs are defined by fractional-order differential equations, which have
been demonstrated to provide more accurate descriptions of complex systems compared
to their integer-order counterparts [23,24]. A notable feature of FOSs is their inherent
infinite memory and hereditary properties, which fundamentally differentiate them from
classical IOSs. As a result, the well-established theories of integer-order systems may not
be directly applicable to the analysis and design of fractional-order systems. Factually, the
modeling and control of FOSs has emerged as a significant research direction in the field of
control theory. The stability theories of FOSs have been well established, as demonstrated
in several studies [25-27]. Additionally, there has been growing interest in fault estimation
and accommodation for FOSs [23]. However, the fundamental theories and practical appli-
cations of safety control for FOSs remain largely unexplored. Due to the special differential
rules of fractional-order systems, such as memory effects, barrier functions are applicable
under integer-order differentiation, but they may not be fully applicable in the case of
fractional orders. In this regard, by comparing them with our previous work, it can be
found that there are differences in details between the two theorems in [3,28]. With the
abovementioned challenges, this article aims to extend and adapt the state safety theories
based on barrier functions, which have been widely adopted for integer-order systems
(IOSs), to the realm of FOSs. Given the increasing demand for robust safety mechanisms in
complex dynamic systems, this endeavor is both timely and necessary.

In the past, our prior work [28,29] involved an initial attempt to demonstrate that
certain special barrier functions can be employed to ensure the safety of Caputo’s fractional-
order systems (FOSs). In these two articles, we proposed Caputo less-zero barrier function
and Caputo exponential barrier function, as well as a theorem of asymptotic stability with
guaranteed safety. However, these two articles have not yet established a comprehensive
fundamental theoretical framework for fractional-order barrier functions. This article
devotes more efforts to exploring the issues of uniform asymptotic stability with guaran-
teed safety, exponential stability with guaranteed safety, and the ISSf, so as to effectively
supplement the theoretical framework of safety control for fractional-order systems.

1.2. Contributions
Our main contributions in this article are as follows.

(1) We demonstrate the possibility of transferring the reciprocal barrier function (RBF)
and the zeroing barrier function (ZBF) to Caputo fractional-order systems (CFOS),
and we also propose Caputo RBF and Caputo ZBF. Based on two innovative Caputo
BFs, we systematically derive the state safety criteria for fractional-order nonlinear
dynamic systems. Our established state-safety theorems provide rigorous guarantees
that all system states will remain within an known available state set, given that the
initial conditions adhere to the set constraint.
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(2) On the basis of the theorem of asymptotical stability with guaranteed safety for
CFOSs [29], we further propose the theorems of uniformly asymptotical stability with
guaranteed safety and exponential stability with guaranteed safety for CFOSs. These
two theorems demonstrate the possibility and solvability of achieving the synchro-
nization of safety and uniformly asymptotical stability (or exponential stability).

(3) We constructed a new description for the definition of Caupto input-to-state safety.
The inspiration for this new description comes from the final product of the Caputo
reciprocal barrier function proof process. The core inequality of our proposed defi-
nition of the Caputo input-to-state safety not only provides a unified representation
of safety and ISSf for CFOSs, but it also facilitates the design and derivation of ISSf
controllers. Then, under the definition of Caputo ISSf, using Caputo reciprocal barrier
function and Caputo zeroing barrier function, we establish two ISSf criteria that can
be directly applied to design Caputo ISSf controllers.

1.3. Organizations

This article is structured as follows. It consists of five sections that systematically
unfold the research on fractional-order system safety control. Section 1 serves as the intro-
duction, where the motivation and contributions of this study are presented. In Section 2,
we introduce a class of Caputo fractional-order systems (CFOSs) and construct two Caputo
barrier functions. These functions lay a solid theoretical foundation for subsequent analyses.
Section 3 is devoted to a thorough exploration of the synchronous Caputo safety and stabil-
ity theorems. Through meticulous mathematical derivations and in-depth discussions, we
elucidate the compatibility between safety and stability within the framework of CFOSs. In
Section 4, we shift our focus to the input-to-state safety and the corresponding ISSf barrier
functions of CFOSs. This section offers the relationship between external inputs and the
safety performance of CFOSs. In the end, Section 5 presents the conclusions, summarizing
the key findings, contributions, and potential directions for future research.

2. Caputo Barrier Functions

This section focuses on extending safety theories for CFOSs with order & € (0,1) using
barrier functions. The objective is to transform the RBF and the ZBF into the Caputo RBF
and the Caputo ZBF so as to be suitable for the CFOS. Specifically, we analyze a CFOS
governed by Caputo fractional derivatives [26], which is defined as

CD"x(t) = f(x(1)), 1)

where w € (0,1), x € R", t > ty € [0,4+00), and f : R" — R" are locally Lipschitz. And
there is a safe zone C for CFOS (1), which can be defined by the following (2)—(4):

C={xeR":h(x) >0}, (2)
dC = {x e R": h(x) =0}, 3)
Int(C) = {x € R" : h(x) > 0}, 4)

with a smooth function & : R” — R. And other states have Vx € R"\ C,h(x) < 0. In
addition, we can call CFOS (1) safe, if all the states beginning from x(ty) = xg are in the
set C.

2.1. Caputo RBF

For 10Ss, RBFs have proven to be highly effective in designing state-safety controllers,
offering less restrictive constraints compared to the first generation barrier functions [1]
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and exponential barrier functions [2,3]. This naturally raises the question: can a RBF be
developed to ensure the safety of CFOSs?

Definition 1. For CFOS (1) having a set C defined by (2)—(4) with some continuously differentiable
function h : R" — R, we can consider a function B : C — R as a Caputo reciprocal barrier
function for the set C if there exist locally Lipschitz class K functions. (A continuous function
a : [0,a) — [0,00) is said to belong to class K if it is strictly increasing and «(0) = 0 [30])
B1, B2, B3, for all x € Int(C), has

—

1
ECE) I I C)k ©

CD*B(x(t)) < B3(h(x)). 6)

Theorem 1. Given a set C C R" for CFOS (1) with Conditions (2)—(4), if there exists a Caputo
reciprocal barrier function B : C — R, it can be defined by Definition 1. In addition, we can
guarantee the set C is forward-invariant and that CFOS (1) can be said to be safe for any xo €
Int(C).

Proof of Theorem 1. Let *D*y = B3 (ﬁ;l (%)) ) ﬁ(%); hence, B belongs to Class K.
By the comparison theorem for fractional-order System [26], we have infy(t) > B(x(t)).
According to Caputo’s fractional derivative [26], there is

Cra, 1 by'(T)
Dy = T(1-a) /to (t—r)"‘dT' @

Then, let z = %, which means

1 ; _yy(zf)

T(1—a) )iy (F—1)"

CDch —

dat. (8)

By the Generalized First Mean Value Theorem for Integrals, there exists some point
¢ € [to, t] satisfying

S S LA ()
/to (t— T)“dT ) /to (t— T)adt
Hence, (8) has

N, 1 -1 ! y/(T)
e /to o

_ _LC PP 1 1
= 2@ PV TR (,,)
— 20)8) Y 2. )

It is not difficult to find that B is also a class K function. By the equivalent Volterra
Integral [26] and Bihari’s Inequality [31], we can obtain

(t—to)"

z(t) <7t n(z(to)) + T+l

Following the proof methodology detailed in Theorem 3.1 of reference [26], we have

z(t) < o(z(to), t — to), (10)
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where ¢ belongs to class KL function (A continuous function g : [0,a) x [0,00) — [0, 00) is
said to belong to class KL if, when s is fixed, B(r, s) belongs to class KC with respect to r, and—
when r is fixed—p(r, s) is decreasing with respect to s and (r,s) — 0 as s — oo [30]). As
y = Land B(x(t)) < infy(t), then, by comparison theorem for fractional-order System [26],

we can obtain 1

(st~ o)

> B(x(t)).

With (5), then, we have

vx(0) = (ot =) ) )

forall t € I(x(tp)). In Equation (11), ﬁl_l is the inverse of ;1 and belongs to class K. As
x(ty) € C, then we have B(x(tp)) > 0. This means that h(x(t)) > 0 for all t € I(x(tp)).
Thus, C is forward-invariant and CFOS (1) is then safe. [

Remark 1. For integer-order systems with n = 1 ([5], Theorem 1), the dynamics are governed

5 d _
byz = —% = —p(2)z2 & B(z), where B is a class K function. However, for fractional-

order systems with « € (0,1), the analysis becomes significantly more complex. In this case, the
Generalized First Mean Value Theorem for Integrals must be employed to establish the relationship

def -~
CD*z = —2%(&)B(z) o B(z). A key distinction between the two cases lies in the nature of

the nonlinear term. For the integer-order case, 22

is a class K function. In contrast, for the
fractional-order case, z*(&) represents a real positive value, which introduces additional challenges
in the analysis. Consequently, the verification of safety theorems under Caputo’s fractional-order

framework is more intricate compared to their integer-order counterparts.

2.2. Caputo ZBF

The ZBF is widely utilized in the analysis and control of input-to-state safety, serving
as a critical quantitative framework for robust safety analysis. Consequently, transitioning
from integer-order to fractional-order systems, it is imperative to verify whether a ZBF can
be adapted into a Caputo ZBF.

Definition 2. For CFOS (1) having a set C defined by (2)—(4) with some smooth function h :
R" — R, we can consider h as a Caputo zeroing barrier function for the set C, if there exists a
locally Lipschitz class KC function B for all x € Int(C), we have

CD*n(x(t)) = —B(h(x)). (12)

Theorem 2. Given a set C C R" for CFOS (1) with Conditions (2)—(4), there exists a Caputo
zeroing barrier function h : C — R defined by Definition 2. If so, we can guarantee the set C is
forward-invariant and that CFOS (1) is safe for any xo € Int(C).

Proof of Theorem 2. Let B(x) = ﬁ Then, substitute it into (9); hence, 3¢ € [to, 1],
such that
W(z)
1 1 t -t 1t oW(7)
Cru h 2 Crya
D= — / dt = / dt = —12(&)CD%.
A=) Jo (o™ T @) o (=0 )

Thus, with (12) and the proof of Theorem 1, the set C is forward-invariant. And then CFOS
(1) is safe. O
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In fact, the ZBF is employed to address the robustness of safety. Based on Theorem 2,
we need to redefine the safe zone C by [7]. For any Vé > 0, there exists a nonempty closed
set Cs, which is defined as

Cs = {x € R" : h(x) > —6}, (13)
dCs = {x e R" : h(x) = =4}, (14)
Int(Cs) = {x € R" : h(x) > -6}, (15)

where 11 : R" — R is continuously differentiable.

Definition 3. For CFOS (1) having a set Cy defined by (13)—(15) with some smooth h : R" — R,
we can consider h as an extended Caputo zeroing barrier function for the set Cs if there exists a
locally Lipschitz extended class K function (A continuous function p : (—=b,a) — (—oco,0) for
some a,b > 0 is said to belong to extended class K if it is strictly increasing and p(0) = 0[7]) 7.
Then, for all x € Int(Cs), we have

CD%h(x(t)) > —y(h(x)). (16)

Theorem 3. Given a set Cs C R" for CFOS (1) with Conditions (13)—(15), if there exists an
extended Caputo zeroing barrier function h : Cs — R, which is defined by Definition 3, we
can guarantee the set Cs is forward-invariant and that CFOS (1) can be said to be safe for any
Xp € Int(05).

Proof of Theorem 3. Let [(x) = h(x) + 6. Then, the set Cs can transform into the set C.
By (16) and leveraging the properties of the extended class K function, we can obtain

CDUI(x(t)) = “D*h(x(1)) = —v(h(x)) = —7(I(x) = 8) = —y(I(x)).

By Theorem 2, we can easily ensure the safe zone C; with the function is forward-invariant.
Hence, CFOS (1) is safe. [

2.3. Comparison

In this study, we introduce two novel concepts of Caputo barrier functions: the
Caputo ZBF (CZBF) and the Caputo RBF (CRBF). While the CZBF offers advantages
in system safety analysis and controller design due to its computational tractability in
practical scenarios, CRBF encounters limitations in real-world applications. Specifically, the
derivative calculations required for CRBF implementation demand advanced fractional-
order differentiation techniques, which significantly reduce their practical precedence
compared to CZBF and other barrier function methodologies [28,29]. This observation
highlights that, under fractional-order dynamics, the inherent computational complexity of
reciprocal barrier functions is amplified, thereby compromising their operational efficiency
relative to alternative safety control approaches.

3. Caputo Stability with Guaranteed Caputo Safety

For dynamic systems across engineering disciplines, safety control plays a fundamen-
tal role in ensuring operational integrity. Notwithstanding its importance, safety alone
cannot guarantee other desirable properties such as stability, which is particularly critical
for industrial systems where stability directly influences product quality consistency. Con-
sequently, this study aims to develop control methodologies that simultaneously maintain
both safety and stability for fractional-order systems. To this end, we first established
Assumption 1, which provides the foundational conditions for subsequent analysis.
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Assumption 1. Assume the safe-state set C is a compact and closed (The word “closed” means
that the boundary of the set is a closed curve, surface, etc., in a geometric sense) set, and the point
x = 0 € C is farthest from 9C.

In stability theory, the equilibrium point at the origin often serves as a canonical form
through the translation of nonzero equilibria or system solutions [30]. In this context, we
consider x, = 0 as the point farthest from dC, implying h(0) = max,cc h(x). For some
systems with x, # 0, define p = x — x,. The transformed function (x) = h(p + x.) = q(p)
then satisfies 7(0) = max,ec, 9(p), where C = {p|p + x. € C}. This transformation allows
the origin x = 0 to act simultaneously as both the equilibrium point and the farthest point
relative to the set boundary.

3.1. Uniformly Asymptotic Stability with Guaranteed Caputo Safety

Theorem 4. For CFOS (1) with a set C satisfying Assumption 1, and which is well defined by
(2)—(4) for some some function h : R" — R, then, for all x € Int(C) \ {0}, there exists a Caputo
barrier function B : C — R satisfying

(x(t)) < =Pa(h(x)), (17)

—pi(h(x)) < B
< ABs(h(x)), (18)

CD"B(x(1))

with By, B2, Bz being locally Lipschitz class KC functions and A < 0. Meanwhile, x = 0 also satisfies
(17) but does not satisfy (18), then the set C is forward-invariant. Hence, CFOS (1) is safe and the
origin of (1) is uniformly asymptotically stable with x(ty) = xo € Int(C) \ {0}.

Proof of Theorem 4. The proof can be divided by two parts: one to prove the safety and
the other to prove stability.
(1) For safety. From (18), set

def

Dty = B3 (B (~v)) = B(-v).

Hence, by the comparison theorem for fractional-order System [26], we have
infy(t) > B(x(t)).
Let z = —y, according to Caputo’s fractional derivative [26], then we can easily obtain
Cpz; =Cp* — y = —pB(2).

This is very similar to Equation (9) in the proof of Theorem 1. Hence, we can also obtain
Inequality (10), which is
z(t) < o(z(tg),t — to)

with o a class KL function. As y = —z, we have
infy = —O’(Z(to),t — to).

Due to B(x(t)) < infy(t), by the comparison theorem for fractional-order System [26], we
can obtain
B(x(t)) < —o(~B(x(to)), ¢ — to).

By (17), then, we have
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forall t € I(x(ty)). Moreover, B, ' is the inverse of B; and belongs to class K. As x(t) € C,
we haveB(x(tp)) < 0. This means that 1(x(¢)) > 0 forall t € I(x(tp)). Thus, C is forward-
invariant and then CFOS (1) is safe.

(2) For stability. By Assumption 1 and (17), B(x) > B(0), there hence exists a real
constant b < 0, such that b = essinf B(x) = B(0). According to [26], the Lapunov function
V needs to be nonnegative; hence, we can set V(x) = B(x) — b. Thus, we have

DV (x(t)) = CD*B(x(t)).
By (17) and (18), we have

—Bi(h(x)) b <V < —Bo(h(x)) —b (19)
D"V (x(t)) < —ppa(h(x)) (20)

with g = —A > 0. Let Wy(x) = —B1(h(x)) — b, Wa(x) = —Ba(h(x)) — b and W3(x) =
uPB3(h(x)). We can then easily confirm that Wy (x), Wa(x), and W3(x) are continuous
positive definite functions. Now, we can rewrite Inequalities (19) and (20) as follows:

Wi(x) < V(x(t)) < Wa(x) (21)
DYV < —Ws(x). (22)

By Theorem 3.1 ([26]), we can confirm that x = 0 is uniformly asymptotical stable.
Together with (1) and (2), Theorem 4 is established. [

3.2. Exponential Stability with Guaranteed Caputo Safety

Theorem 5. For CFOS (1) with a set C satisfying Assumption 1 and being defined by (2)—(4) for
some smooth function h : R" — R, for all x € Int(C) \ {0} and if there exists a lower-bounded
Caputo barrier function B : C — R satisfying

(x(#)) < =Ba(h(x)), (23)

—pB1(h(x)) <B
< Ae = B(x(1))), (24)

CD"B(x(t))

where By, Ba, B3 are locally Lipschitz class K functions, ¢ is a constant with ¢ = essinf B(x),
and A > O, then, the set C is forward-invariant. Hence, CFOS (1) is safe and the origin of (1) is
exponentially stable with x(ty) = xo € Int(C) \ {0}.

Proof of the Theorem 5. The proof also has two parts: first for safety, and then for stability.
(1) For safety. As ¢ = essinf B(x), then we have ¢ — B < 0. According to our previous
work ([29], Theorem 1), it can be easily proved that the set C is forward-invariant and hence
CFOS (1) is safe.
(2) For stability. Let V(x) = B(x) — c., then |V| < —c is implied. Hence, there exists
positive constants c1, ¢ such that V satisfies c1|x||? < V < ¢;]|x||*> < —c. Then, we have

DV (x(t)) = CD*B(x(t)).
Thus, we can obtain

CD*V(x(t)) = *D*B(x(t)) < A(c — B)
< —AV. (25)
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Furthermore, (25) is more like Inequality (39) in the proof of Lemma 3.1 [26]. Hence, we
can use the Gronwall-Bellman Inequality [32] and obtain the following inequality, which is
similar with Inequality (42) in the proof of Lemma 3.1 [26]:

V(0) < Vi) + g [ (=0 V()i

Thus, we have

NI

< _V(xc(lfo)) xp( t*fo )]

< :Cz||xc(lifo)||2 exp( ;J—rio )]
)
)

&)

Therefore, the origin x = 0 is exponentially stable.

It lexp ( s

) (26)

F'(a+1

By all of the above, Theorem 5 is proved. [

Remark 2. The abovementioned two kinds of synchronous Caputo safety and stability are all
infinite-time stable. Since the proof of finite time stability under the fractional order is more difficult,
we did not conduct in-depth research on synchronous Caputo safety and finite-time stability.

4. Caputo Input-to-State Safety

For integer-order systems, like the stability, the safety also needs to consider the
robustness. And the concept of safety robustness was first discussed in [7]. Following this,
M. Z. Romdlony [14] first proposed ISSf to describe the robustness of safety. He mainly
established a notion of ISSf under the description of the distance from a point in the safe
set to the unsafe set by less-zero barrier function. Meanwhile, Shishir Kolathaya [15] used the
description function & of the set C to propose a different notion of ISSf via zeroing barrier
function. In this section, we will list our latest theoretical research results using Caputo
barrier function with respect to Caputo input-to-state safety, and we will then put forward
some new notions of ISSf with different descriptions and different barrier functions.

Here, we consider a dynamic system with an additional disturbance:

CD%x = f(x) +g(x)d(1), (27)

with disturbance d € LY. If we involve forward-invariant sets, further interesting conclu-
sions can be made. Here, there is a set C defined by (2)—(4) for System (1), which is System
(27) without disturbance. In addition, there is a slightly larger set C; O C following the
definition in [15] satisfying

Ci={xeR":h(x)+6(||d]|e) >0}, (28)
dCy = {x e R" : h(x) + 4(]|d||) = 0}, (29)
Int(Cy) = {x € R" : h(x) + I(]|d||) > 0}, (30)
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with a class K function & in [0,4), ||d||c < d € [0,a). By [15], the set C is called an
ISSf set if the set Cy, which depends on d, is forward-invariant. Hence, on the basis of
this aforementioned cognition, learning from Definition 4.7 (in [32]), we can obtain the

following.

Definition 4. System (27) with the set C defined by (2)—(4) and the C; defined by (28)—(30) is
said to be Caputo input-to-state safe if there exist a class KL function o and a class K function &
such that, for any initial state x(to) and any bounded disturbance d(t), the solution x(t) for all
t >ty satisfies

h(x(t) = o (n(x(to), ), t —to) = 5([d]L ), (31)

with 17(x(tg),d) = h(x(to)) + 6(||d]|o)-

Remark 3. In addition to the difference between fractional-order and integer-order systems, Defini-
tion 4 uses a new way to describe the input-to-state safety. This description is useful to the proofs of
the following two theorems.

When t — oo, for Inequality (31) and function o — 0, then we have h(x) > —5(||d||),
which produces h(x) + 6(||d||c) > 0, meaning the solution x(t) is still in set C;. Hence,
Inequality (31) guarantees that, for any bounded disturbance, the set C; will be forward-
invariant all of the time. If d(t) = 0, then (31) has

h(x(t)) = o(h(x(to)), t — to)-

This confirms that input-to-state safety implies the set C for the unforced autonomous
System (1) without any disturbance is forward-invariant. It is a necessary condition or
prerequisite for the establishment of (Caputo) ISSf.

The new question is how to use Definition 4 and how to judge the Caputo ISSf
conveniently. We tried to use the Caputo reciprocal barrier function to explore some
sufficient conditions for the Caputo ISSf.

Theorem 6. System (27) is System (1) with the input of bounded disturbance d(t). There are
sets C defined by (2)—(4) and C; defined by (28)—(30) satisfying C C C; and their continuously
differentiable function h : R" — R. If there exists a Caputo reciprocal barrier function B : Cy — R,
locally Lipschitz class IC functions By, B2, B3, and a class K function 6, with lim,_,, 5(r) = b and
b a finite-large real positive constant, such that for all x(ty) € Int(Cy), then the following applies:

7(x.d) = h(x) + 5(]d]|), 32)
1 1

B D) = B < gy 33

CD*B(x, d) < fan(x,d)), 34)

where ||d||e € [0,d]. Moreover, with a real positive and finite-large constant d, System (27) can
be said to be (locally) Caputo input-to-state safe, and the function B can be said to be a Caputo
input-to-state safe reciprocal barrier function (Caputo ISSf-RBF).

Proof of Theorem 6. First, we need to prove the set C for System (1) is forward-invariant.
As such, set d(t) = 0; hence, the set C; is equal to C, and we thus have 1(x,d) = h(x). By
Theorem 1, it can proved that, in this case, the set C is forward-invariant.

Now, we can rewrite (34) as

(s ()
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By the proof of Theorem 1, we can obtain

n(x(t),d) > By (@(n(x(to),d), t — o)) (35)

forall t € I(x(tp)), where ¢ is a class L and I(x(tp)) is a maximum time interval. As ,Bl_l
also belongs to class K, then ﬁl_l o ¢ belongs to class KL. Leto = B Lo ¢. Thus, finally,
Inequality (35) implies

h(x(t)) = a(i(x(to), d), t = to) = 6([|d]l)-
Therefore, this satisfies Inequality (31). By Definition 4, System (27) is input-to-state safe. [J

If we use a Caputo zeroing barrier function, can we also obtain Inequality (31) in
Definition 4?

Theorem 7. System (27) is System (1) with the input of bounded disturbance d(t). There are
sets C defined by (2)—(4), and C; is defined by (28)—(30), satisfying C C Cy. If a continuously
differentiable function h : R" — R for the set C is a zeroing barrier function and there exists a
locally Lipschitz class K function B and a class K function 6, then, with lim, ,,6(r) =band b a
finite-large real positive constant, there is the following such that, for all x(ty) € Int(Cy), we have

7(x,d) = h(x) +0(||d]|), (36)
€Dy (x,d) = —p(n(x,d)), (37)

where ||d||e € [0,d] has a real positive and finite-large constant d, and System (27) can be said to
be (locally) Caputo ISSf and the function h can be said to be a Caputo 1SSf-ZBF.

Proof of Theorem 7. Let B(x,d) = m. According to the proof of Theorem 2, we
have D*B(x,d) = —k“D%y(x,d) with a constant k > 0. Thus, (37) can be rewritten
as °D*B(x,d) < kB(17(x,d)). As such, this satisfies Theorem 6. Then, we can obtain that

the following Inequality (38) by (35) is

n(x(t),d) = o(n(x(t)), t — to), (38)
where o belongs to class L. Substituting (36) into (38), we can obtain

h(x() +6([ld]|lw) = o (h(x(t0)) + 6([|d]|e), t = to)
=h(x(t)) = o(h(x(to)) +6(lld]leo), t = to) = 5([|d|c0)-

Therefore, by Definition 4, System (27) is Caputo input-to-state safe. [

5. Conclusions

This article established two novel Caputo barrier functions and employed them to
derive corresponding safety criteria for a class of Caputo fractional-order systems (CFOSs).
Additionally, synchronous safety-stability theorems were proposed for CFOSs under these
barrier function frameworks. Finally, the concept of Caputo input-to-state safe barrier
functions was introduced to analyze input-to-state safety properties. The key contributions
and considerations are summarized as follows.

(1) While CRBFs ensure the forward invariance of the set C for CFOSs, thereby guar-
anteeing system safety, a significant limitation arises: the computational complexity
inherent in fractional-order differentiation makes CRBFs less tractable for real-world
safety control applications compared to their integer-order counterparts. This short-
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coming stems from the nonlocal nature of fractional derivatives, which complicates
barrier function implementation under Caputo dynamics.

(2) We renewed the description of ISSf based on [15] and then established two theorems
of ISSf via using Caputo RBF and Caputo ZBE, respectively, which can be used to more
conveniently achieve the analysis and control of Caputo ISSf.

Since this article and our two previous works [28,29] jointly established a theoretical
framework of Caputo safety for CFOSs, future work will focus on the applications of the
proposed methods to practical cases.
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1. Introduction

Second-order delayed difference equations are crucial in real-world applications be-
cause they model dynamic systems where the future state depends not only on the current
and past states but also on delayed interactions. These equations arise in various do-
mains, including population dynamics, where they are used to model species growth
with delayed responses due to gestation or maturation periods; economic systems, being
applied in financial markets and supply chain modeling where past fluctuations influence
current trends; engineering and control systems, where they are found in signal processing,
vibration analysis, and control systems where delays affect stability and performance;
epidemiology, being used to model the spread of diseases where incubation periods and
immunity delays play a role.

The proposed method improves upon existing techniques in several ways:

Enhanced stability analysis—it provides new stability criteria that better capture the ef-
fects of delays, reducing uncertainties in predictions; Higher computational efficiency—the
method optimizes numerical computations, allowing for faster simulations and real-time
applications; Broader applicability—it extends to more complex and nonlinear systems,
making it useful for modeling real-world phenomena with varying delay structures; Im-
proved accuracy—by refining approximation methods or incorporating machine learning
techniques, the approach yields more precise solutions. These advancements contribute to
more reliable modeling, better decision making, and improved system performance across
multiple disciplines.

The proposed method may face significant challenges when dealing with singular
matrices or nonpermutable coefficients due to the following reasons:
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Limitations exist in handling singular matrices. Singular matrices lack an inverse,
which can hinder solving linear systems directly. Many numerical techniques, including
those used for stability analysis and iterative solutions, rely on matrix inversion or decom-
position, which fails in the singular case. This limitation restricts the method’s applicability
to systems where the coefficient matrices are nonsingular or can be regularized (e.g., by
perturbation methods or pseudo-inverses). There are limitations with nonpermutable
coefficients. If the system involves coefficients that do not commute under multiplication
(e.g., in noncommutative algebra or certain coupled systems), traditional solution tech-
niques may not directly apply. Many iterative or closed-form solutions assume a structure
that allows for the reordering of terms, which may not hold in these cases. This constraint af-
fects applications in quantum mechanics, advanced control systems, and coupled network
dynamics where nonpermutable interactions are essential. The method remains effec-
tive for a broad class of second-order delayed difference equations with well-conditioned
coefficient structures. For singular matrices, alternative techniques like regularization,
generalized inverses, or alternative formulations may be necessary. For nonpermutable
coefficients, more advanced algebraic methods or computational techniques may need to
be incorporated, potentially requiring significant modifications to the proposed approach.
If these extensions are not currently feasible, it should be explicitly stated that the method
is best suited for nonsingular, permutable coefficient systems, and potential workarounds
or future research directions should be proposed.

The proposed method can be highly beneficial in ILC systems, where tasks are per-
formed repeatedly, and performance is improved over iterations by learning from past
errors. Below are concrete examples where the method could be applied:

e Trajectory tracking in robotics: in robotic arms used for precision tasks (e.g., surgical
robots, automated welding arms), trajectory tracking is critical.

e ]JLC is often used to refine movement paths over successive iterations, compensating
for dynamic disturbances and model inaccuracies.

e  The second-order delayed difference equation framework models the system’s re-
sponse more accurately, accounting for actuator delays and sensor latencies.

e  The improved stability analysis ensures better convergence of the learning process,
reducing oscillations or divergence issues in robot movements.

e Compared to traditional ILC methods, this approach can handle systems with more
complex dynamics and variable delays, leading to faster convergence and smoother
trajectory tracking.

By leveraging the proposed method, industries relying on precision control, automa-
tion, and iterative improvements can achieve higher accuracy, efficiency, and adaptability,
making it a significant advancement in ILC applications.

In what follows, we use the following notations:

o © is a zero matrix, and [ is an identity matrix;
° Z,’; :={a,a+1,..b}fora,be ZU{£oo},a<b;
* M,y is the space of 7 x p matrices;

b b
* Anempty sum ) z(i) = 0, and an empty product [ [z(i) = 1 for integers a < b,

where z(i) is a givgn function that does not have to b(le clilefined for each i € Zj in this
case;

o x(t+1)—x(t) =: Ax(t) is the forward difference operator;

o x(t42) —2x(t+1) +x(t) =: A%x(t).

Iterative learning control (ILC) is a control strategy used for systems that perform the
same task repeatedly. It improves performance over iterations by learning from previous
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executions. The idea is to adjust the control input based on errors from past trials, refining
it until the desired performance is achieved.
Key Concepts of ILC

®  Repetitive tasks: ILC is useful in systems where the same task is performed multiple
times, such as robotic arms, industrial automation, and medical rehabilitation devices.

e Error correction: the controller updates the input signal for the next iteration based on
the difference between the desired and actual output from the previous iteration.

e  Feedforward control: unlike traditional feedback control, ILC predicts and compen-
sates for errors before they occur in future iterations.

e  Convergence: a well-designed ILC algorithm ensures that the system output ap-
proaches the desired output over iterations.

General ILC Algorithm
The control input for iteration k + 1 is updated as

uk+1(t) = Mk(f) + Lek(t)

where 1 (t) is the control input at iteration k, ey () is the error at iteration k (the difference
between the desired and actual output), and L is the learning filter or gain.
Applications of ILC

e  Robotics: improving precision in repetitive tasks.

e Industrial automation: enhancing accuracy in machining and assembly lines.

e Medical applications: assisting in rehabilitation by improving repetitive movements.
*  Motion control: used in servo systems to improve trajectory tracking.

ILC is a powerful control strategy designed for dynamic systems that operate repeti-
tively over a finite time interval. It has been successfully implemented in various practical
applications, including robotics, chemical batch processes, and hard disk drive systems, as
highlighted in References [1-4] and the works cited therein.

In recent years, considerable attention has been given to the iterative learning con-
trol and robust control of discrete systems by many researchers. Notably, Li et al. [5]
investigated ILC for linear continuous systems with time delays using two-dimensional
system theory. Similarly, Wan [6] studied ILC for two-dimensional discrete systems under
a general model. Extensive research on ILC for discrete systems has often been carried out
by analyzing a constructed Roesser model, as demonstrated in References [5-8]. To the best
of our knowledge, the application of the Roesser model to ILC for discrete systems was
initially explored in Reference [2].

Approximately two decades ago, Diblik and Khusainov [9,10] introduced explicit rep-
resentations for solutions to discrete linear systems with a single pure delay using delayed
discrete exponential matrices. Later, Khusainov et al. [11] extended this approach to derive
analytical solutions for oscillatory second-order systems with pure delays by introducing
delayed discrete sine and cosine matrices. These pioneering contributions spurred signifi-
cant advancements in the analytical solutions of retarded integer and fractional differential
equations, as well as delayed discrete systems, as seen in References [12-15]. Building
on these results, Diblik and Morg¢ivkova [16,17] extended the analysis to discrete linear
systems with two pure delays, while Pospisil [18] applied the Z transform to address
multi-delayed systems with linear components represented by permutable matrix coef-
ficients. In 2018, Mahmudov [19] provided explicit solutions for discrete linear delayed
systems with nonconstant coefficients and nonpermutable matrices, including first-order
differences. Mahmudov [20] later generalized these findings, removing the singularity
condition on the non-delayed coefficient matrix and deriving explicit solutions using the Z

60



Mathematics 2025, 13,916

transform. Furthermore, Diblik and Mencakova [12] presented closed-form solutions for
purely delayed discrete linear systems with second-order differences, while Elshenhab and
Wang [21] recently addressed explicit representations for second-order difference systems
with multiple pure delays and noncommutative coefficient matrices.

These studies have yielded numerous insights into the qualitative theory of discrete de-
lay systems, encompassing stability analysis, optimal control theory, and iterative learning
control, as highlighted in References [22-27].

Although significant progress has been made in studying linear discrete systems and
linear delayed discrete systems, research on iterative learning control for delayed linear
discrete systems with higher-order differences remains limited. Notable examples include
References [6,7], with only a few works addressing delayed linear discrete systems with
higher-order differences through the construction of delayed discrete matrix functions.

Therefore, motivated by [12,19,21], we consider an explicit representation of solutions
of the following discrete second-order systems with a single delay:

A%y(t) + Ay(t) + By(t —m) = f(t), t € ZF, m € ZY (1)

where m is a delay, A, B € M4,y : Z%,, — R isa solution, and f : Z& — R? is a function.
Let ¢ : Z',, — R? be a function. We attach to (1) the following initial conditions:

y(t) = o(t), teZl,,. @)

It is well known that the initial value problem (1) and (2) has a unique solution in Z%,,.
More precisely, we study the iterative learning control problem for delayed linear
discrete systems with a second-order difference as follows:

Ay (t) + Aye(t) + By (t —m) = Fui(t), te€Zl, ke Z?,
vk(t) = o(t), tezl,, ®)
z(t) = Cyx(t) + Dug(t),

where k denotes the kth iteration, T is a given fixed positive integer, y;(-) : ZT,, — R?

denotes the state, uy(-) : Z] — R” denotes the dominant input, and z(-) : Z] — R?

denotes the output. A, B € M4, F € M x4, C € Myyp, D € M« are constant matrices.
Here is a summary of the key contributions:

¢ This work introduces new delayed discrete matrix functions, which are regarded as
extensions of the sine and cosine functions.

*  New representation of solutions: This work proposes a new representation for the
solutions for the second-order delay difference equations with noncommutative ma-
trices. This representation is likely used in various aspects of this paper, including
deriving the prior estimation of the state. This representation is new even for the
second-order difference equations with commutative matrices.

* Application to convergence laws and iterative learning control: the new solution
representations are applied to derive convergence laws for ILC systems, providing
insights into the convergence behavior of the system via the proposed iterative learning
control updating laws.

e  Extension of ILC problems: this work extends iterative learning control to address
problems involving second-order delay difference equations with noncommutative
matrices, potentially presenting new methods or solutions for ILC in these contexts.
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2. Delayed Discrete Matrix Sine/Cosine

Z transform is considered component-wisely, i.e., the Z transform of a vector-valued

One of the tools in this study is the Z transform, defined as

Z{f(H)}(z) = téﬁp forz € R.

function is a vector of Z-transformed coordinates.

Definition 1. We say that the function f : Zg — RY is exponentially bounded if there exists

by, by > 0 such that

Lemma 1. The Z transform Z{f(t)}(z) of exponentially bounded function f : Z — R exists

LFO < bl for t € 7.

for all sufficiently large z.

Lemma 2. Assume that f1, o : Z3 — RY are exponentially bounded functions. Then, for

The next lemma provides some features of the Z transform.

sufficiently large z € R, we have

1.
2.

Z{afi(t) +bfa(t)} = aZ{fi(t)} +bZ{f2(t)}, abER;
Z’l{z’l}(t) = 0(I,t) for | € Z§°, where 6 is the Kroneker delta,

1, t=1,
‘S(Z’t):{ 0, t#1

Z=UF(2)R(2)}(t) = (f1 * f2)(t). Here, the convolution operation * is defined by

t

(f*g)(t) =} F()g(t—J);

j=0

1 t>0,
=99 t<o

— t—1 00
z 1{(;),}@): ( L )a(tl),leZO.

n—1
Z{flt+n)} =2"Z{fi(t)} - X%)fl(j)Z”‘f/ n € Ly
j=

We introduce the determining matrix equation for Q(t;s), t = 1,2, ...

Q(t+1;s) = AQ(t;s) +BQ(t;s — 1),

qmw@ﬁ)qwhgg)

t=1,2,..10, s =1,2,..10.

where I is an identity matrix; © is a zero matrix.
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Remark 1. 1.  Simple calculations show that

s=0]s=1 s=2 s=3 s=p
Q(L;s) I ® ® ® ®
Q(2;9) A B (C) G ®
Q(3;s) A? AB+BA B? Q) G)
Q(4;s) A3 A(AB +BA) + BA? | AB>+B(AB+BA) | B3
Q(p+1s) | AP B?
2. If A and B are commutative, that is, AB = BA, we have
Qu+hﬁ=<;>A“wwu—n
3. IfA=0,then
, 0, t+1#]
t+1;7) = ; o
Qt+L:7) { B, t+1=j.
Definition 2. The delayed discrete matrix M (t, A, m) is defined as
o, iftez "1,
Mc(t, A,m) =4 1, iftezl,,
t t— t—(1-1 - I(m+2)+1 _
T=AG) + A2 =+ (DA, ez O 1=0,12,.
Here,
* O represents the zero matrix.
e [ is the identity matrix.
o (}) denotes the binomial coefficient, defined as (},) = h!(aaih)!’ with (;) =0ifb > aora <O0.

Definition 3 ([12]). The delayed discrete matrix M;(t, A, m) is defined as

o, ifteZ-7,
Ms(t, A, m) = 1(H™), it ez,

. . (- . (m+2)+2
I = A+ AT =+ GO, e 2T =012

Definition 4 ([12]). The delayed discrete matrix sine/cosine is defined as follows:

s L] [ t—im
Sin P (t) = -1 I+1;1) : Zg — Myxn,
in 7 (t) l;() 0<;‘<l( ) 2041 QI+ 1;4) : Z§ — Miyxn

Cos™B(t) := LmZHJ Yy (-1 foim QU+1i): ZF - M
' =0 0<i<l 21 e e
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Remark 2. If A = O, then

tm—1

' mi2 t+m—1Im
Sin®B(t+m):= Y (—1)l< )B’ = M;(t, B,m),
= 2041

t+m
== t4+m—Im
Cos OB(t+m) := 1) B! = M.(t, B, m).
(= L0 (T c(t,B,m)
Lemma 3 (Binomial formula for noncommutative matrices). Let A, B € M4 be two non-
commutative matrices. Then, for any t € Z7°, we have

(A+B) = iQ(t—i—l;i). (5)

i=0

Proof. From Equation (4), it can be easily seen that for t = 0, 1,2 the identity (5) is true.
Now, we use induction; assuming that (5) is true for t = n, we prove it for t = n + 1:

n

(A+B)"" = (A+B)} Q(n +1;i)

i=0

AQ(n+1;i) + iBQ(n +1;i)

|
™=

i=0 i=0
n n+1
=) AQ(n+1;i)+ ) BQ(n+1;i—1)
i=0 i=1
n+1
=Y AlQ(n+1;i) + BQ(n+1;i — 1)]
i=0
n+1
=) Q(n+2;i).
i=0

Here, we used the property Q(n +1;n+1) =0 =Q(n+1,—-1). O

Lemma 4 (Gronwall inequality [28]). Let

t—1

y(t) < b(t) +ﬂ(t)f6f(]')}/(]')/ teZy.
=

Then,
t—1 t—1

y(t) <b(H) +a®) ) b()fG) TT A+a()f (), t€Z.
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Lemma 5. Forany t € Z§, we have the following identities:

(A+Br ™' = Y Qt+1—imi),
i(m+1)<t
i>0

(A+Bz™' = Y 27"mQ(t +1;i).
i(m+1)<t
i>0

B\ ' & o t—im—1 y
Z {((z—l) +A+Zm> }_IZ(:)O<‘<I(_1)< ol 41 >Q(l+1,z),
-1 ad —i—m—im—
{ z—l +A+Zlfn> }:Z (_1)1(15 j N 1)Q(1+1;i),
1

_ B\ ! i t—im .
zl{z(z—1>((z—1)2+A+zm> }_l[(j)oég(—n’( . )Q(H—l;z).

Proof. The first two identities follow from Lemma 3. We start with the identity

E<t+] > =1, where ||C| < 1.

t=0 j—1

For sufficiently large z € R, such that

we derive

B\ ! 1 A B -1
(ZZ‘Z””“zm> _<z—1>2(”<z—1>2+zm<z—1>2>

1 X ‘ A B j

" iV e G- )
1 & (- 1 \!
L (A mt)

t=0

A B

1
G172 "7 <"

Next, we use the formulas

ko t—j—1 t—im—1
.25(1’"])(21“) ( 2041 )

j=0

. ) t—1\ (t—j—m—im—1
5(]+m+zm,t)*<zl_1>_< ol -1 >

and
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Now, consider the inverse Z transform of the original series:

— 1 ad —11 1 [=S) 1l 1 I
Z%@4V;é49@+ﬂ@} gz{(ﬁﬂ@+w@}

> _1)!
- Zz—l{ leim(i_ll))MQ(lJrl;i)}

1=0 0<i<
ad t—1
=) zm,t)*( >Q(l+1;i)
I:OO§1§I 2[+1
ad t—im— 1) )
=) QI+ 1;i).
leOSzgl ( 2041

Using similar steps for A;(t), we find

-1
_zl{ z—1 +A+B> }
Zj+m zm

:i ) S(j+m4im,t) * (;l_+11>Q(l+1;i)

t—j—m—im

_y ‘(_1)1< o _1>Q(l+1;i).

0 - 1
:1;)03151( Y 1{21”1_1(2—1)2’“}QU+11)
_y —1)ls Los (- ou+1

L ¥ (i1 (2)m+ i)
o © 1 t—lm ;
71200%]( 1)( . )Q(l+1 )

O

Definition 5. The delayed discrete matrix sine/cosine is defined as follows:

‘ o0 t—i N . oo
Sin AB(t) = Y (—n’(ZL:Y>CXP+LO¢Zo—+thm
Cos*B(t) = Y @M(t;m>mum0%?%an

Lemma 6. Forall t € Z5, one has

Hsm A'B(t)H <I(t), HcOs A'B(t)H <I(b). ©)
where
l<t>-:mizlJ t wwﬂszm:v%l F) A+ B)
&= 2+ B S )
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Proof. We only have the first inequality:

sin 4% (1)]| < 2J )3 (t‘i’" >||Q<z+1;z'>||
= o5e\ 20+1
t—m—1
Sy D (;;;’;)(ﬁ.)nfxv—fnmi
=0 0<i<l
<%1J< t ><||A||+||B||>l.
= & 2+t

O

Lemma 7. Under the exponential boundedness of f : 2 — R, a solution of (1), (2) has the same
property; that is, it is exponentially bounded.

Proof.
Y Ay(t+1) = Ay(t) — Ay(t) — By(t —m) + f(t)
r—1

r—1 r—1 r—1 r—1

Y Ay(j+1) = Y Ay() — Y Av(j) — Y By(i—m) + Y_f())

j=0 j=0 j=0 j=0 j=0
r—1

r—1 r—1
Ay(r) = Ag(0) — gAy(j) - ;}By(j —m)+ Y f(j)
j= =

j=0

Summing the above equality from 0 to t — 1, we obtain

t—1 t—1 t—1r—1 t—1r—1 t—1r—1
;)Ay(r) = ;)Afp(o) =2 Y Ay() - Y Y By(j—m)+ ). ) f())

r=0j=0 r=0j=0 r=0j=0
equivalently
-1 -1 -1
y(t) = ¢(0) + tAp(0) — ;}(f —NAY() — ;)(t —J)By(j —m) + Xé(f = NfG)-
= j= =

Taking the norm and applying the triangle inequality, we have

t—1
[y < leO)] + t]|Ap(0)[| + g(t—j)llAHlly(j)ll
i

-1 t-1
+ 3 (= DIBIIly (G —m)ll+ Yt = DIFG)I
j=0 j=0
-1
< )] +tlaeO)l+ Y (t=m—IBllle()l
j=—m
t—1 t—m—1
+ Z())(t = DAy I+ ZO (t=m =Byl
J= =
t—1
+ 2 (E=DIFGI
=0
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In this stage, without losing generality, it is assumed that b, > 1. Then,

t—

Yt~ )IF0) ; e, < gy

j=0

Thus,

t—1
ly(D)1I < a(t) + (Al + IIBID L ly ()]

jn)
b(t) := [l@(0)]| + [ Ap(0) ]| + _2_1 (t=m =Bl
+ t(t;”blbg o
From the Gronwall inequality,
[y (D) < b(#) + (]| Al + IIBI)gb(i);ljl(l + (Al [I1BI))
< b(t) + (Al + ||B|);Z(;1)b(j)(1+f(||A|| +B]))’

< b(t) (1+ (Al + IBIN + (| Al + [B])')-
Therefore, one can easily see that there exists constants /b\l,gz > 0 such that
ly(B)l < bib5, t € ZF.
O

3. Explicit Solutions

Below, we state and prove the main theorem of this paper. The main instrument used
is the Z transform. We give a closed analytical form of the solution of problem (1), (2) in
terms of the delayed discrete matrix sine/cosine.

Theorem 1. Let f : Z§ — R? be an exponentially bounded function. The solution y(t) of the IVP
problem (1), (2) has the following form:

y(t) = Cos™B(t)9(0) + Sin™P (£) A (0)

+ _21 Sin®B(t —i —m —1)Bg(i) +ZSmAB (t=j=Df() @)
i=—m j=0

fort e Z3.
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Proof. We recall that Lemma 7 says that the Z transform of the solution of (1) exists.
Therefore, one can apply the Z transform to both sides of the delayed system (1) to obtain

iy(t;% _ziy(til) +iy§ +A2yzt +Bzy Z Zt ,
t=0 =0 t=0 t=0 =0 =
2<Zy§f> 0) q»<1>> —2z(i~"9 <o>>
t=0 t=0
o y(t) —y(t) B o o)) _ ()
+t§)7 + At;;)? + <X(z) + tzmzt> = t;)?

This implies

—1 -1
X(z):z(z—l)((z—l)Z—i-A—i-Zi) q)(0)+z<(z—1)2+A+jn> £ (0)

—((2—1)2+A+ ;)1 i ij,z + ((2—1)2+A+5,1>1F(Z)-

t=—m

In order to obtain an explicit form of y(t), we take the inverse Z transform to have

y(f)IAo( +A1 ZA +Af )

j=—m
-1
Aj(t) = Z—l{zj_lm ((z 1)+ A+ 5,1) qu(]‘)}(ﬂ
=sin(t —j —m —1)Be(j)

where

212z 1) z—l) —i—A—i—jn)lgo(O)}(t),

Z- 1

B\ ' . o
z—l +A+Zm> B(P(J)}(t)fjez_%ﬂ

zl{ z—l +A+B>1A(p(0)}(t),
{Z]er

—1
Af(t) =2~ {((z—l) + A+ B) F(z)}(t).

Using Lemma 5, we obtain the desired representation (7). O

Lemma 8. Cos™B(t) and SinB(t) satisfy the following equations:

A Cos™B(t) = —A Sin™B(t) — B Sin™B(t — m), (8)
A Sin?B(t) = Cos™B (1), )
A? Cos™B(t) = —A Cos™B(t —1) — B Cos™B(t —1 —m), (10)
A? SinB(t) = — A SinB(t) — B Sin™B(t — m). (11)
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Proof. First, we prove identity (8). It is a consequence of the definition of the determining
function Q(I + 1;1) :

A Cos™B(t) = Cos™B(t 4 1) — Cos™ ()

> t+1—im t—im .
= (-1) ( )( ) QI+ 1;1)
I:X:10§i§l 21 21
ad t—im
=3 (-1)’[( > QI +1;i)
I=10<i<I 2l -1
> t—im
= A ( >l[< )]Q(l,l)
gogzgl 2l -1
+BY. Y )'Kt_lmﬂQ(l,l 1)
[=10<i<I 2l-1
ad t—im
=_A (-1)! QI +1;1)
lg(:JOSISI [( 21+1 )
> t—m—im
-BY, Y (-1 K ) Q(l+1;i)
1=00<i< 2l+1
= —ASin"B(t) — BSin"B(t — m)
The proof of identity (9) is much more simple:
A SinAB(t) = SinB(t 4-1) — SinB(¢)
> t+1—im t—im )
=y X (- < ) - ( ) QU +1;i)
1=00<i< 21+ 1 21 +1

=) Zl<—1>l( o >Q<z+1;i>

Equations (10) and (11) can be proved by applying (9) and (8). O

The condition f : Z — R is an exponentially bounded can be eliminated through
direct verification, that is why the proof of the following theorem is not included.

Theorem 2. The solution of IVP (1), (2) can be rewritten in the following form:

—1
y(t) = Cos™ (£)p(0) + Sin™P () Ag(0) + Y, Sin™P(t — j— m — 1)Bo(j)
j=—m
o (12)
+ Y SinP(t—j—1)f(j).
j=0
4. Convergence Results

Lemma 9 ([29] Chapter 5.6). For a matrix A € R*4 gnd Ve > 0, there exists a matrix norm
Il - || such that
[A[ < p(A) +¢,

where p(A) denotes the spectral radius of matrix A.
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The proof provided is a detailed and rigorous mathematical argument demonstrating
the convergence of the error sequence ¢, in the A norm under the given conditions. Below
are some clarifications and highlights for better understanding;:

¢ Key assumption: the inequality
p(I-DL;) <1

ensures that the spectral radius of matrix I — DL, is less than 1, which is a critical
condition for the contraction and convergence of the error sequence.

e [terative relation: the proof builds upon the iterative equation that expresses the
evolution of error e;(t) as a combination of the previous error and additional terms
influenced by C, F, and L;.

¢ Norm bound: by bounding the A-norm of the error, the proof systematically shows
that the error decreases geometrically is controlled by choosing an appropriate A
within the specified range.

¢ Choice of A : the selection of A is crucial.

e  Convergence: the result

lexalla < $llexlian
with ¢ < 1implies that the sequence ||ex||, converges to 0 as k — oo.

From (7), one can see that the state y(t) of (3) has the following form:

yi(t) = Cos™B(1)(0) + Sin B (£) Ag(0) + i SinAB(t —i—m —1)Bo(i)

13)
+ Y SinB(t — j — 1) Fui(j).
j=0
Consider
-1
7 (t) = Cos™® (1) p(0) + Sin™ P (1) Ap(0) + Y Sin™B(t —i —m —1)By(i)
a4
+ Y SinE(t — j — 1) Fui(j).
j=0
Let z; be a desired reference trajectory, and
ex(t) := zq(t) — z(t), (15)
e (t) = 2z (t) — 24 (t). (16)

Here, ¢ (t) and & (t) represent the kth iteration error.
Introduce Sy (t) := yry1(t) — yx(t) and Sug(t) := upyq(t) — ug(t). We construct the
following P-type learning law:

Sui(t) = Lieg(t). (17)

When D = ©, we set
Sup(t) = Lyéi(t +2), (18)
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where L; and L, are ¥ X p learning gain parameter matrices determined in (21) and (27),
respectively. Thus, from (3),

Sye(t) = t_iSinA'B(t — j—1)Fouy(j), (19)
j=0
Selt) = — Y S (t — j — 1) Foug ). 20)
j=0

Taking account of (3) together with (15) and (17), separately, we are ready to give the
convergence analysis for ||¢x||) in the following two theorems.

Theorem 3. Assume that zy(t) = z(t) (t € ZL,,). Consider (3) with the P-type learning
law (17). For arbitrary initial input uq(t), if

p(I-DLy) <1, (1)

then we have
lim |leg][r = O.
k—o0

Proof. For (3) with t € Z[, according to (15), we can obtain the relation between the kth
error and the (k + 1)th error:

ex+1 () — ex(t) = 2k (t) — Zgya (8)
= —C(Syk(t) — Déuy(t).

According to (17), we have

e1(t) = (I — DLy)ex(t) — Coy(t). (22)
Taking norm || - || on R" for (22) and from Lemma 9, we have
lec1(t)] < (o(I = DLy) +¢)lex(£)| + [ICIIyx (£) ], (23)

where ¢ is an arbitrary positive number.
When 0 < t < 2, obviously, dyx(0), éyx(1), and dyx(2) become d-dimensional zero
vectors. According to (21) and (23), it is easy to obtain

lim |ex(t)| = 0.

k—o0

When t € ZI, multiplying both sides of (23) by A’ and then taking the A norm, we have

llexallr < (o(I = DLy) +€)lellx + [|Cll |yl r- (24)
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Now, we estimate the value of A'|y;(t)|. According to (6), (17), and (19), we have

t—2
Moye(D)] = AT Y |Isin® P (¢ — j— 1) 1|61 ()|
j=0

t—2
< M) F|l ;) |ur ()|

t=2

< M) F|||IL /
(I 1|\J§O|Ek(1)| (25)

t=2 o
< M) | FILall Y A7 A [eg ()]
j=0

t—2 .
< M| E 1 Lallleella Yo AT
j:O

< AHT = DI (| FI L1 ekl

Taking the supremum norm for both sides of (25), we obtain

10ykllr = sur;{A"léykG)\} < AT = DL(T)|[E ||| Lalllex1r- (26)
teZy

Now linking (24) and (26), we have

llek+1lla < ((o(I — DLy) +¢€) + pa)llexlr,

where
i = [[CIA(T = DI(T) || La .
By (21), one derives
p(I =DLy) +e+puy <1
when

o(I—DLy) —¢
0 < A < min .
( %cn T—1)L(T >||P|||L1||>

lex+lla < ((o(I = DL1) +€) + pa) llexla,

Finally, we obtain
which implies
lim [Jegl| = 0.
k—o0
O

Theorem 4. Assume that y,(t) = yi(t) (t € ZL,,). Consider (3) with D = © and (18). For
arbitrary initial input uy (t), if

o(I—CBLy;) <1, CB#0, (27)
then
lim [le|[x =0,
k—o00
on Zg.

73



Mathematics 2025, 13,916

Proof. For (3) with D = © and t € ZI, we can obtain the relation between the kth error

and the (k + 1)th error via (16):
epy1(t) — () =z (1) — 2k (t) = Coy(h).
Substituting (20) into (28), we obtain

ek+1(t) = ex(t) + Coy(t)
t—2

=ep(t) — C Y Sin™B(t — j — 1)Fouy(j)
j=0

t—3
= ex(t) — CSin™B (1)Fou(t —2) — C }_ SinP (¢ — j — 1) Fouy(j)
j=0

t—3
= ey (t) — CFouy(t —2) — C Y Sin™B(t — j — 1)Fouy ().
j=0

Due to (15) and (18), we have
=3
exy1(t) = (I — CFLy)e(t) — C Y_ Sin™B(t — j — 1)FLoer(j + 2).
j=0
Taking norm || - || for (29) and from Lemma 9, we have
lekr1(3)] < (p(I = CFLy) +¢)lex(3)],
for t = 3. From (27), it is easy to obtain

lim [e;(3)] = 0.
k—o0

When t € Zg , we have
(8] < (p(1 - CFLs) + &)l 1)
v ||C|j§ ISin® (¢ — - D Fl 22l e+ )
< (pl1 ~ CFL) + Ol
+ 1l 0 N 221 ,EZ (i +2)

< (o(I = CFLy) +¢€) e (t)]

=3
+ICH O IFIL2 ] flexlla Yo A0+
j=0

Then, by taking the A norm, we obtain
lexs1lla < (o(I — CFLa) +¢)|lexlA

-3 ‘
+ICHL (T EIIL2 ] legllx Y- A0
=0
< (p(I = CFLy) +¢)|lex|r
+ AT =2)[ICIlL (T FIII L2l ex] A
< (p(I = CFLy) + &+ 7a)llexllr,

where 0 < A < 1 and
r = MT = 2)|Cl[Ls(T)[[F[l|| La|]-
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We choose A from the set

. 1—p(I —CBLp) —¢ )
0<A<min|l1, ,
( (T =2)[IC|[Is(T) | F|[|| L2l

and, according to (30), we have

lextalla < (o(I = CBL2) + e+ 7a) llecll,

which means that
lim [|egl| = 0.
k—o0

Thus, the proof is completed. [

5. Applicaitons
5.1. Example 1

We consider the discrete-time system:

Y1 (t) = Ay (t) + Fug(t), (31)

F= 0.5 0.
0 03

The goal is to track a desired trajectory y,(t) by iteratively updating the control input.

where
0.8 0.2

01 09

A=

We apply a P-type ILC update:

upy1(t) = ug(t) + Lex(t), (32)

where e (t) = y,(t) — yx(t) is the tracking error, and L is the learning gain matrix:
[ — 07 0 .
0 06
The error propagation follows:

eer1(t) = (I — LB)ex(t). (33)

Compute [ — LB
[ LB — 1.0/ |07 0|05 0
0 1 0 06(|0 03

~|1-(0.7x0.5) 0 065 0
B 0 1-(06x03)| | 0 082|

Since ||I — LB|| < 1, the error decreases over iterations, ensuring convergence.
Assume initial error

and error evolution (Figure 1)

75



Mathematics 2025, 13,916

1.4 —— Error Norm Reduction

1.2

0.8

Tracking Error ey (f) (Norm)
o
=~

S
S}

0 1 2 3 4 5 6 7
Iteration (k)

Figure 1. Tracking error norm reduction over iterations.

5.2. Perturbed System Model

We introduce small perturbations to matrices A and B:

As=A+AA, Bs=B+AB.
Assume that

0.05 —0.02

AA =
—0.01 0.03

 AB= 0.02 0 .
0 -0.01

Thus, the perturbed system is

As =

0.85 0.18 ~los2 0
009 093] ° | 0 029

With this uncertainty, the new error propagation becomes

exr1(t) = (I — LBs)ex(t).

Compute I — LB;:

1—0.7 x 0.52 0 _ 10636 0
0 1-0.6x029 | 0 0826]

[—LBs = l

The perturbed system still converges but more slowly due to increased error propaga-

tion (Figure 2):
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—— Nominal System

14
- - - Perturbed System

1.2

Tracking Error ey (f) (Norm)

Iteration (k)

Figure 2. Tracking error norm over iterations for nominal and perturbed systems.

5.3. Example 2
We consider a discrete-time second-order linear system in two dimensions:

1 0 0.3 0.1
0 Jyk(f)‘F lo_z O.S]yk(t—3)+

zik(t) = [0.2 03]yx(t) + 2ui(t),

yk(t +2) = Zyk(t + 1) +

; 1”1:(0/

The control input is updated iteratively as

g1 (1) = ug(t) + Lex(t),
L = 1/2000

where the tracking error is given by

ex(t) = z4(t) — zx(t) = 2tsint + 8 — zi ().

1 1 1
[—LF = S :
[ 1 ] 2000 | 2 ]
Since ||I — LF|| < 1, the error decreases over iterations, ensuring convergence.

Figure 3 illustrates the system output compared to the desired trajectory over different
iterations. The system aims to align with the desired trajectory as the iterations increase.

Tracking performance of modified system for different k

T
600 yd /
— — —yk (k=1)
- — — —yk (k=10)
2400 — — —yk (k=20) |
= yk (k=30)
O Ve
200 s/ 1
Ve
. -
——
0 : = - ——— : T T
0 1 2 3 4 5 6 7 8 9 10
Time

Figure 3. System output trajectory over multiple iterations.
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Figure 4 shows the error norm decreasing over time, demonstrating the convergence
of the ILC process.

2-norm of the tracking error

[or]
o
o

T

[e2]

o

o
T
1

N
o
S
T
1

200 b

2-norm of error

0 L 1 + - + +

0 5 10 15 20 25 30 35
Iteration

Figure 4. Error norm over time steps.

The ILC approach effectively refines the control input to improve trajectory track-
ing. The figures demonstrate the system’s convergence as errors reduce over iterations
(Figure 5).

{ Desired Output J

Initial Control Input

System Dynamics

Measured Output

Error Calculation

Learning Update Law

Adjusted Control

Figure 5. Flowchart of an iterative learning control.
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6. Conclusions

A system of inhomogeneous second-order difference equations with linear parts given
by noncommutative matrix coefficients was considered. The closed-form solution was
derived using newly defined delayed matrix sine/cosine functions via the Z transform
and determining function. This representation helped analyze iterative learning control
by applying appropriate updating laws and ensuring sufficient conditions for achieving
asymptotic convergence in tracking.

Future work may focus on controllability, stability, existence and uniqueness problems
of multiple delayed discrete semilinear/linear systems.
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Abstract: In the literature so far, for Caputo fractional boundary value problems of order 2 when
1 < 2gq < 2, the problems use the same boundary conditions of the integer-order differential equation
of order 2’. In addition, they only use the left Caputo derivative in computing the solution of
the Caputo boundary value problem of order 2g. Further, even the initial conditions for a Caputo
fractional differential equation of order nq use the corresponding integer-order initial conditions of
order ‘n’. In this work, we establish that it is more appropriate to use the Caputo fractional initial
conditions and Caputo fractional boundary conditions for sequential initial value problems and
sequential boundary value problems, respectively. It is to be noted that the solution of a Caputo
fractional initial value problem or Caputo fractional boundary value problem of order ‘ng” will only
be a C" solution and not a C" solution on its interval. In this work, we present a methodology
to compute the solutions of linear sequential Caputo fractional differential equations using initial
and boundary conditions of fractional order kg, k = 0,1, ... (n — 1) when the order of the fractional
derivative involved in the differential equation is nq. The Caputo left derivative can be computed
only when the function can be expressed as f(x — a). Then the Caputo right derivative of the same
function will be computed for the function f(b — x). Further, we establish that the relation between
the Caputo left derivative and the Caputo right derivative is very essential for the study of Caputo
fractional boundary value problems. We present a few numerical examples to justify that the Caputo
left derivative and the Caputo right derivative are equal at any point on the Caputo function’s interval.
The solution of the linear sequential Caputo fractional initial value problems and linear sequential
Caputo fractional boundary value problems with fractional initial conditions and fractional boundary
conditions reduces to the corresponding integer initial and boundary value problems, respectively,
when g = 1. Thus, we can use the value of g as a parameter to enhance the mathematical model with
realistic data.

Keywords: sequential Caputo fractional derivative; fractional initial value problem; fractional bound-
ary value problem; Mittag—Leffler function

MSC: 34A08; 34A12

1. Introduction

The study and analysis of fractional differential equations with initial and boundary
conditions has taken an important role in mathematical modeling in terms of its applica-
tion to various branches of science and engineering. See [1-12] for the analysis and the
references therein for applications. Furthermore, see [13-27] for some more applications
of fractional differential equations. Among the several types of fractional derivatives,
the most used fractional derivatives are the Riemann-Liouville derivative and the Ca-
puto fractional derivative. Differential equations involving Caputo derivatives have an
advantage over differential equations of an integer order. The solution of Caputo fractional
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differential equations with initial and boundary conditions reduces to the solution of the
corresponding integer. Essentially, one can use the value of ‘q” as a parameter to enhance
the mathematical model that fits the data compared with the solution of the integer-order
model. See [28] where they used the appropriate value of ‘q” as a parameter to fit the
realistic data. In order to achieve this, one needs to compute the solution of the Caputo
fractional differential equation with initial and boundary conditions analytically and/or
numerically. However, in the literature so far, the initial and/or boundary conditions
assumed for a Caputo fractional differential equation of order ‘g’ when (n —1) < g <n
are those of the integer order ‘n’. See [3,7] where they used the initial conditions of the
n'"-order-integer differential equations. Furthermore, the boundary conditions for Ca-
puto fractional boundary conditions for 1 < g < 2 are those of second-order differential
equations. See [29-32] for some of the Caputo fractional boundary value problems. These
methods do yield the corresponding integer results as a special case. The main reason for
using the initial and boundary conditions of the integer order ‘n” for the Caputo fractional
differential equation of order ‘q" when (n — 1) < g < n is that the assumption that the
solution is a C" function is a sufficient condition for the Caputo derivative to exist. In spite
of this strong assumption, the solution obtained is only a C? function. See the solution
of the Cauchy problem (4.158) and (4.1.9) in [3]. In particular, when 0 < g < 1, then the
solution of °Df, u = Au, u(a) = u, is given by u(t) = u,Eg1(A(t — a))7. This solution is
certainly not a C! solution. Similarly, the solution of the homogeneous Caputo differential
equation of order ng when (n — 1) < ng < n will not be a C" solution.

The work of this article is related to the fact that the solution of the differential equation
of order nq will be a C"7 solution. Further, without loss of generality, we can assume the
Caputo differential operator of order nq is a sequential operator of order q. The advantages
of assuming the Caputo fractional differential operator of order nq is a sequential operator
of order ‘g’ are many:

1. We can now seek C7 solutions instead of C("%) solutions.

2. We can have Caputo fractional derivative terms of lower-order kg, k = 1,2,3,... (n — 1)
in the Caputo fractional differential equation provided the initial conditions are of
a fractional order. In this case, we can solve a linear Caputo fractional differential
equation of the form Y ;a;°¢ Dlgi(u(t)) = h(t) with fractional initial conditions.
In addition, when g = 1, it yields the solution of the corresponding nth-order linear
differential equation with constant coefficients.

3. Insequential boundary value problems, we can use fractional boundary conditions
instead of the corresponding integer-order boundary conditions.

4. We can reduce an ng-order sequential Caputo fractional differential equation with
fractional initial conditions to an n system of Caputo fractional differential equations
with initial conditions.

5. Finally, from a modeling point of view, the value of ‘" as a parameter plays a role in
the initial and boundary conditions.

Traditional methods like the variation of parameters and the fundamental matrix
method commonly used for solving non-homogeneous-integer differential equations and
systems are not applicable to Caputo fractional differential equations with fractional initial
conditions. However, the Laplace transform method has been used effectively (see [33-35]
for scalar sequential Caputo fractional differential equations with initial conditions). Addi-
tionally, see references [36,37] for applications of the Laplace transform for linear systems
of Caputo fractional differential equations with constant coefficients. See [29-32,38—40]
for Caputo fractional boundary value problems with the corresponding integer boundary
conditions. Notably, only in [40] have fractional boundary conditions been used. While
Green'’s functions incorporating both fractional and integer-order derivatives appear in [39],
they are limited to the basis functions to be 1, (x — a), (x — a)2. In the majority of the Caputo
fractional boundary value problems with integer boundary conditions, the Caputo left
derivative alone has been used.
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In this work, we modify Theorem 2.2 from Kilbas (p. 93) to show that the Caputo left
and right derivatives of a function are equal at every point on (g, b), including the points
x = a and x = b. Observe that the Caputo left derivative starting from a+ of any function
can be computed as a continuous function only when the function can be expressed as a
function of (x — a)* for A > g, where g is the order of the derivative. Then the Caputo right
derivative of the same function can be obtained by computing the right derivative of the
function of (b — x)*.

Similarly, we show that the Caputo right derivative starting from b— of any function
can be computed as a continuous function only when the function can be expressed as a
function of (b — x)* for A > g, where g is the order of the derivative. Then the left Caputo
derivative of the same function can be computed by using the function of (x — a)*.

For instance, the following relationship holds:

“Di, ((x—a)7) =°Dj_((b—x)") =T(qg+1) #°D]_((x —a)7).

This proves that the Caputo left derivative of f(x) = (x —a)7 is equal to the Caputo right

derivative of f(x) = (b — x)7 at every point on (a,b) including the points a and b. In
addition, when g = 1, we obtain M = 1 from the left derivative and — M =1

from the right derivative, which satisfjies part (b) of Theorem 2.2 in [3] (p. 93). It sﬁould be
noted that the Caputo left derivative of f(x) = (b — x)7 and the Caputo right derivative
of f(x) = (x —a)7 cannot be obtained in closed form. This addresses the issues raised in
reference [41] about the relation of the Caputo left and right derivatives. For that purpose,
we present several examples, including numerical examples.

The organization of this work is as follows: In Section 2, we recall definitions and
known results which are needed for our main result. In Section 3, we have our main results
with illustrative examples and numerical results. Finally, we have obtained an analytic
representation form for linear sequential Caputo boundary value problems in terms of the
Green's function.

2. Preliminary Results

In this section, we recall some definitions and known results which play an important
role in our main results.

Definition 1. The basic function in fractional calculus is the Gamma function, defined by the integral
I'(z) = / e~ ldr 1)
0
which converges in the right half of the complex plane Re(z) > 0.

Another function we need more is the f-function.

Definition 2. The two-variable B function is defined by the integral
B(z,w) = /O YE1(1 - %14, Re(z), Re(w) > 0 @)
The I' and 8 functions are related by
Blp.q) = n P
Definition 3. The Riemann—Liouville (left) fractional integral of u(x) of order q > 0 is defined by

D, u(x) = 1,(1q) /ﬂx(x — )1 tu(s)ds, x >a ©)]
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where (n — 1) < q < nand T(q) is the Gamma function.

Definition 4. The Riemann—Liouville (right) fractional integral of u(x) of order q is defined by

I'(q)

where (n — 1) < q < nand T(q) is the Gamma function.

Dh__qu(x) = /xb(s —x)T tu(s)ds, x <b 4)

In particular, the above definition holds when 0 < g < 1.

Definition 5. The Riemann—Liouville (left-sided) fractional derivative of u(x) of order ng, when
(n—1) < nq < n, is defined by

1 d

DZ+”(X) = m(a)n

/X(x —5)" My (s)ds, x > a (5)

Definition 6. The Riemann—Liouville (right-sided) fractional derivative of u(x) of order nq, when
(n—1) < nq < n, is defined by

DI _u(x) = r(nl_nq)(l)"(d)" /a'x(x — )My (s)ds, x > a ©)

In particular, if ng = n, then D}/, (u(x)) = (™ (x) and Dy (u(x)) = (=1)"u(x).

Definition 7. The Caputo (left-sided) fractional derivative of u(x) of order nq, n —1 < ngq < n,
is defined by
1

‘Dylu(x) = T —ng) /ax(x — g)rma—1y,(n) (s)ds, x >a (7)

_ ()

where u™ (x) T

Definition 8. The Caputo (right-sided) fractional derivative of u(x) of order ng, n —1 < ng < n,
is defined by
1

‘DM u(x) = =— /b(x — )1y (5)ds, x < b 8)
b— - T(n—nq) Jx ’

where u(" (x) = %.

See [2,3,7] for more details on Caputo and Riemann-Liouville fractional derivatives.
Definition 9. The Caputo (left) fractional derivative of u(t) of order q, when 0 < q < 1, is

defined as

Dy u(t) = 1“(1111) /ut(t —s) u'(s)ds )

We are just replacing n with 1 in the above definition of a Caputo derivative of order ng.

The next definition is useful in our basic Caputo fractional differential inequalities.

Definition 10. If the Caputo derivative of a function u(t) of order q,0 < q < 1, exists on an
interval | = [0, T], T > 0, then we say u € C1[J,R), where ] = [0, T], T > 0.
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If u € C1[0, T], then certainly °D; u(t) exists on [0, T]. Note that all C! functions on
[0, T] are C1 functions on [0, T]. However, the converse need to be true. For example, the
function f(t) = (t —a)® for any w is a C7 function when g < w < 1. However, it is easy to
see f'(t) does not exist at t = 0.

Next, we define the two-parameter Mittag—Leffler function, which will be useful in
solving the systems of linear Caputo fractional differential equations using the Laplace
transform. See [24,42] for more on fractional differential equations with applications.

Definition 11. The two-parameter Mittag—Leffler function is defined as

S (A)k
7)
Egr(AtT) =) ———— I qu (10)

=
o

where q, v > 0, and A is a constant. Furthermore, for v = q, (10) reduces to

o (/\tq)k
E,,(AtT) = B 11
Ifr =1in (10), then
o (/\tq)k
E,1(AtT) = _— 12
a1 (AF) ,Eor@,km (12)
Ifg=1andr = 1in (10), then we have
= (Ab)* At
E{1(At) = 2 — = 13

where eM is the usual exponential function.

Consider the scalar Caputo fractional linear initial value problem:
‘Dlgiu = Au-+h(t), u(a)=uo, (14)

witht € Jand u € C9(J). Here, h(t) € C(] x R, R), the space of continuous functions from
JtoR.
Asseenin [3,7],if u € C1(]), then the solution of (14) can be written as

u(t) = uoEg1 (A7) + /0 t(t —8)IVE, (At — s)T)h(s)ds. (15)

Note that this is a C7 solution on the interval [0, T] for any T > 0. Consider the linear
Cauchy problem for the Caputo fractional differential equation

(‘DiD)y(x) = Ay(x) + f(x),(a<x<b(n—1)<ng<mneNAER)  (16)

vk (a) = by (b € R),k=0,1,...n—1 (17)
Then the solution of (16) can be written as

(n—1)
Z bi( ]Enqﬁl(/\(xfa )" +/ — )" Eyg ng(A(x — 8)") f(s)ds. (18)

See [3], page 230, formula 4.1.62, for details.

Observe that the solution is a C7 solution on [a, b]. However, the initial conditions
are the same as those of the integer order when g = 1. One of the main reasons is that a
sufficient condition for (°D,7)y(x) and (CDZi)y(x) exists when y"(x) exists on [4,b]. In
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addition, when g = 1, then (16) is an n'"-order-integer differential equation. Hence, the
basis solution will be
1, (x—a),(x—a)?.. . (x—a)" 1

As such, the initial conditions are those of the corresponding integer problem, which
are C" functions on [a, b]. Please note that (°D, )y(x) can be easily computed when the
function y(x) can be expressed as a function of (x —a), say as y = f(x —a). In order to
compute (°D,7)y(x), we need to compute it by substituting (x — ) with (b — x), which
isy(x) = f(b — x). The converse is also true. That is, (‘:DZi )y(x) can be computed when
y(x) can be expressed as a function of (b — x), say y(x) = f(b — x).

Now consider the solution of (16) when 0 < g < 1. The solution is given by

y(x) = BoEa(A(x = ) + [ (= )T By (A(x = )1 (5)ds. (19)

It is easy to check when f(x) = 0 because then the solution is not C! on [a, b]. It is just
a C7 solution on [a, b].

Definition 12. The Caputo left fractional derivative of u(x) of order nq for (n —1) < nq < n is
said to be a sequential left Caputo fractional derivative of order q if the relation

-1
(‘D3 Ju(x) = DL (D u(x) (20)
holds for n = 2,3,.... We denote this as (D )u(x).

Definition 13. The Caputo right fractional derivative of u(x) of order ng for (n —1) < ng <n
is said to be a sequential right Caputo fractional derivative of order q if the relation

(‘D Ju(x) = Dj_(‘Dy" u(x) 1)
holds for n = 2,3, .... We denote this as (** D, Ju(x).

Note that if the Caputo left fractional derivative of order nq is a sequential derivative
of order g, then the basis for the left Caputo sequential fractional differential equation
(‘D;T)u(x) = 0 will be

1, (x — 1;[)‘7, (x _ a)qu (x _ a)Bq, N (x _ a)(n—l)q‘

Similarly, note that if the Caputo right fractional derivative of order ng is a sequential
derivative of order g, then the basis for the right Caputo sequential fractional differential
equation (CDZZ)u(x) = 0 will be

1, (b — x)‘?, (b _ x)qu (b _ x)SqI N (b _ x)(n—l)q'

3. Main Results

In this section, we redefine the left and right Caputo derivatives in such a way that they
match the left and right derivatives of the corresponding integer derivative. Furthermore,
if both the left and right Caputo derivatives exist for any function f(x), then for any x such
that a < x < b, the left Caputo derivative will be equal to the right Caputo derivative.

For this purpose, we recall Theorem 2.2 in Kilbas et al. with the following modification.
We assume the function under consideration to be a C"7 function instead of a C" function.
In order for the Caputo left derivative or Caputo right derivative (of order nq) to exist, it is
sufficient for the function to be a C" function. However, the solution which we compute
will only be a C"7 solution. In our next result, we also assume that the Caputo fractional
derivative of order nq is a sequential derivative of 4.
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Theorem 1. Let 93(q) > 0 and let n = [R(q)] + 1. Furthermore, let u(x) € C"[a,b]. Then the
Caputo fractional derivatives (‘DI )y(x) and (¢ DZf)y(x) are continuous on [a,b], (‘DI )y(x) €
Cla,b], and (°D] )y(x) € C[a, b).

(a)Ifq g Ny, then

(“Da )y (x)x=a = (‘D] _)y(x)|x=p = 0,
(b) If g € Ny, then

(‘Diry)y(x) = y™ (x) and (‘Dy_)y(x) = (~1)"y" (x) (n € N).

Proof. The proof is very similar to the proof of Theorem 2.2 from [3]. The above theorem
holds true under the weaker condition that the function is a C" function. The proof using
this condition f € C"7 also follows along the same line as in [3]. [

Here, we apply the theorem from the application point of view. The aim is to show
that we can compute the solution of sequential Caputo fractional initial value problems
and sequential Caputo fractional boundary value problems with ease.

Remark 1. Please note that in order for the above theorem to hold true and yield the integer result
as a special case, we claim the following:

1. To compute a left-sided Caputo derivative of any order q, the function y = f(x) should be
expressed as a function of (x — a), that is, y = f(x — a).

2. Then we can compute the right derivative of the same function by replacing (x — a) with
(b—x), thatis,y = f(b— x).

3. Similarly, in order to compute the right Caputo derivative of any function, the function should
be expressed as a function of (b — x), that is, y = f(b — x).

4. Then we can compute its left derivative by replacing (b — x) with (x — a), that is, y =
flx—a).

5. If the left and the right Caputo derivatives are computed using (1) and (2) or (3) and (4), then
the conclusion of Theorem 1 holds true provided the exponent A of (x —a) is > q.

6. Inparticular, if A = q, then if the function y(x) has a term k(x — a)7 present when computing
the Caputo left derivative and/or k(b — x)1 is present when computing the Caputo right
derivative of y(x), then part (a) of Theorem 1 will not hold true. In the special case when
0 < g <1, then it is easy to see that

(‘Da)((x —a)7) =T(g+1) = (“Dy_)((b - x)7).

This can be easily extended for any q between (n — 1) < nq < n.
7. The Caputo left derivative of any function y = f(x — a) at any point x1 for a < x1 < b will
be equal to the Caputo right derivative of y = f(b — x) at the same point x1 and vice versa.

We illustrate our claim with several examples. Initially, we consider examples when

0<g<1.
Example 1. Let f(x) = (x —a). Note that f'(x) = 1 on [a,b].
Then
x x—a)l-9)
Dy, (x—a)= 1"(11—11)/,4 (x —s)77ds = (1"(2217;
and
c -1 b B _(b_x)(l—q)
sz(x a) T(1—q) /x (s —x)"ds = 20
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Further, DI, (x — a)|x—, = 0, and CDZf(x —a)|y—p = 0. However, if g = 1, then the
left-sided integral reduces to f'(x) = 1 for all x on [a, b].

On the other hand, if ¢ = 1, then the right-sided integral reduces to f'(x) = —1 for all x on
[a, b]. This does not verify the second part (b) of Theorem 1.

However, if we choose f(x) = b — x for the Caputo right derivative, then

c _ (b — x)(l—q)
A

Also, in this case, substituting ¢ = 1, we have f'(x) = 1 on [a,b]. In addition, —f'(x) =
—d/dx(b — x) = 1, which verifies the second part (b) of Theorem 1.
The above example confirms [1] and [2] of the above remark.

In conclusion, we can compute the left derivative of any function f(x) only when
we can write f(x) as a function of x — a, say f(x —a). Then, we can compute the right
derivative of the same function by computing f (b — x).

Example 2. Let f(x) = (b — x). Note that f'(x) = —1 on [a, b]. In order to compute the Caputo
left derivative of order q, such that 0 < q < 1, of f(x) = (b — x), we write f(x) = (b —a) — (x —
a). In order to compute the Caputo right derivative, we need to write f(x) = (b —a) — (b — x).
Then we can show that

_ ) (1-q)

DI, ((b=a) (v =) = - O,

and ( )(1 )
c B b—x)4
DZ,((b*“)*(b*x)) _71"(27—17)

In addition,
‘DI ((b—a)— (x—a))|x=e = 0="D]_((b—a) = (b—x))|x=p-

It is easy to see DY, (b — x)|x—q = 0and °D]_(x — a)|y—p = 0.

(x —a)-9) .
Furthermore, when q = 1, then —T_q) reduces to f'(x) = —1. Similarly,
when q = 1, then —w reduces to f'(x) = —1
= r(2-q) '

The above example confirms [1] and [2] of the above remark.

Example 3. Let f(x) = (x —a)“.
It is easy to see the left Caputo derivative of order g of f(x) = (x —a)“ is

I(w+1)(x —a)@

ci _ g\ —
P =0 = " T v 1)

Similarly, the right derivative of (b — x)% is
T(w+1)(b—x)@9

INw—g+1)

DI (b—x)¥ =

Observe that (x — a)“ is not C' at x = a, and (b — x)* is not C' at x = b when w < 1.
However, part (a) of Theorem 1 holds true when q < w. In addition, if g = w = 1, then part (b)
also holds true.
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Remark 2. (i) If w = 1,n = 1, then our example will yield Example 1 as a special case.
(ii) If w = q, then f(x) & C' on [a,b]. In this case, we obtain

‘Dl (x—a)T=T(q+1) =D]_(b—x)".
If g = 1, it satisfies part (b) of Theorem 1. Further, it illustrates that
CDZ+ (x —a)T = CDZ_ (b—x)1
forall x € [a,b].
(iii) Observe that the left derivative at any point x = x1 can be written x; = a + «, and for the
right derivative x; = b —a, « € (0, (b — a)). Then the left derivative at any x1 will be equal to

T(w+1)(a)@=1) T(w+1) ()@
Tw—-q+1) Nw-q+1) ~

. Similarly, the right derivative will be equal to

Next, we present some numerical results for Example 3. We observe that both the
left and right derivative graphs are one and the same fora = 1,0 = 2, w = 2, and
g = 0.7,0.8,0.9,1.0 where the left derivative at any point x = x1 can be written x; =1+ «,
and for the right derivative x; =2 —a, & € (0,1).

Let f(x) = (x — 1)2. The left Caputo derivative of order g of f(x) = (x —1)?is

‘DI (x—1)*=

The right derivative of (2 — x)? is

r(3)(2—x)2a

I'(3—q)

In particular, if x; = 1.4, then a« = 0.4. Then the Caputo left derivative and the Caputo
right derivative will be as below.

‘DI (2-x)*=

‘DI (x —1)*|x=y, =14 04 =

‘Dl (2= x)*|x=r, =204 =

This shows that the Caputo left derivative equals the Caputo right derivative at
x1 = 1.4. Similarly, we can show this for every point.
We used MATLAB 9.14 to draw all our numerical results (see Figure 1).

Caputo Left Derivative Graph Caputo Right Derivative Graph
T T T T T T

2

181

(a) (b)
Figure 1. (a) w = 2,q = 0.7,0.8,0.9,1.0. The graph is plotted from the right of ‘a’ to the left of ‘b’.
(b)w =2,4=0.7,08,0.9,1.0. The graph is plotted from the left of ‘b’ to the right of ‘a’.

90



Mathematics 2024, 12, 3970

Ifa=1b=2 w=1and g =0.7,0.8,0.9,1.0 where the left derivative at any point
x = xq can be written x; = 1+ &, and for the right derivative xy =2 —a, « € (0,1). Let
f(x) = (x — 1)!. The left Caputo derivative of order g of f(x) = (x — 1)1 is

‘Dl (x—1)! =

The right derivative of (2 — x)! is

See (Figure 2).

Caputo Left Derivative Graph Caputo Right Derivative Graph

N q=07
q q=08
02 - 02F e 9=09
4=1.0 - - —q=10
0
11 12 13 14 15 16 17 18 19 2 1 12 14 16 18 2
x x

(a) (b)
Figure 2. (a) w = 1,9 = 0.7,0.8,0.9,1.0. The graph is plotted from the right of ‘a’ to the left of ‘b’.
(b)w =1,4=0.7,08,0.9,1.0. The graph is plotted from the left of ‘b’ to the right of ‘a’.

Ifa=1,0=2w=09 and g = 0.7,0.8,0.9,1.0 where the left derivative at any point
x = x1 can be written x; = 1 + &, and for the right derivative x; =2 —a, & € (0,1).

Let f(x) = (x —1)%9.

The left Caputo derivative of order g of f(x) = (x —1)?is

09 _ T(1.9)(x —1)(099)

"Dl (x—1) T(19 —q)

The right derivative of (2 — x)%? is

— x)(09-9)
CDZ, (2 o x)0.9 _ r(lg) (2 x)

See (Figure 3).
"o Caputo Left Derivative Graph 12 Caputo Right Derivative Graph
1 S Erestion 1 T T T
08 -7 08 PRl
-
-
.
= = .
X206 ’ 206 ’
= , = ,
/ '
! 1
04 04
02 0.2
0 0
1 1.2 1.4 1.6 1.8 2 1 12 14 16 1.8 2
X x
(@) (b)

Figure 3. (a) w = 0.9, 4 = 0.7,0.8,0.9. The graph is plotted from the right of ‘a” to the left of ‘b’.
(b) w =0.9,9 = 0.7,0.8,0.9. The graph is plotted from the left of ‘b’ to the right of ‘a’.
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All our above numerical examples are to justify that the Caputo left derivative and the
Caputo right derivative are equal at every point on the interval (a, b).
In the next set of examples, we replace the notation q with ng where (n —1) < ng < n.

Example 4. Let f(x) = (x —a)", where nq < nw < n. Then one can compute and show that

[(nw+1)(x — a)(w=—n4)
I'(nw —ng+1)

CD;’E (x —a)" =
Now let f(x) = (b — x)", where nq < nw < n. Then one can compute and show that

T(nw +1)(b — x)rw—nq)
I'(hw —ng+1)

DY (b — x)" =

Remark 3. (i) If g < w < n, then part (a) of Theorem 1 is satisfied.
(ii) If w = q, then f(x) ¢ Cl on [a, b].
In this case, we obtain

‘D) (x —a)" =T(nq+1) =Dy (b — x)".
If g = 1, it satisfies part (b) of Theorem 1.

In the next example, we consider the sequential left derivative Danﬂ u(x), which is a
sequential derivative of order g, and the sequential right derivative * DZ? u(x), whichis a
sequential derivative of order 4.

Note that when g = 1, it is the usual integer derivative which is sequential, unlike
computing the Caputo fractional derivative of order nq when it is not sequential, which
can be computed at once. However, even in this case, we still need the nth—order—integer
derivative of the function f(x) ahead of time, which is sequential.

Example 5. Let f(x) = (x — a)"™“. Then we can show that

[(nw +1)(x — a)rw—nq)
[(nw—ng+1)

SCDZJ‘Z(X o a)nw _

4

Now let f(x) = (b — x)", where ng < nw < n. Then one can compute and show that

['(nw 4 1)(b — x)nw=n4)

sepn™ (1, _ ,\nw
Dy-(b—x) [(nw—nqg+1)

Note that the above relation has to be established by computing the Caputo fractional deriva-
tive sequentially.

Remark 4. It is easy to check that
scDZZ (x _ a)nw — CDZZ (x _ a)nw
and

D (b — x)™ = DT (b — x)"

when nw > nq.
In particular, when w = q, then

D (3 — a)" = <D (x — )" = T(ng +1),

and
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DM (b — )™ = DM (b — x)™ = T(ng+1).

Remark 5. When we assume the function u(x) € C"[a,b], then basis for the solution of the
homogeneous equation for CDZZu(x) =0is

L(x—a),(x—a)..., (x—a) D,

When we assume the function u(x) € C1[a, b], then the basis for the solution of the homogeneous
equation for *D"u(x) = 0 is

L(x—a), (x—a),... (x—a) "1,

Similarly, when we assume the function u(x) € C"[a,b], then the basis for the solution of the
homogeneous equation for CDZ? u(x) =0is

1L,(b—x),(b—x)>2...,(b—x)011,

Similarly, when we assume the function u(x) € C9[a,b], then the basis for the solution of the
homogeneous equation for D, u(x) = 01is

L(b—x),(b—x)%,...,(b—x)"11,

Remark 6. Irrespective of the Caputo fractional derivative being sequential or not, the Caputo
left derivative of the function can be computed only when the function f(x) can be expressed as a
function of (x — a), namely, u(x) = f(x — a). Then the Caputo right derivative can be computed
by the function u(x) = f(b — x) and vice versa.

Next we demonstrate that the Caputo left derivative of function f(x —a) atx = x
such thata < x1 < b will be equal to the Caputo right derivative of the function f(b — x) at
x = x1. Note that any x = x1, such thata < x; < b, can be expressed as x; = a + « for the
left derivative and x; = b — « for the right derivative.

From Example 3, we have

I'(w+1)(x —a)@9

cni _a\w —
Por =" = = 0 g7 1)

7

and
[(w+1)(b—x)@=9

cd W
Dy-(b—x) T(w—q+1)

Leta=1,b=2,and x; =1+ 0.25. Then

T(w +1)(0.25) @)
INw—-gq+1)

CDL (x = 1)“fx=14025 =

and
I'(w +1)(0.25)(@=1)

INw—g+1)

‘DI (2= x)x=2-025 =
It is easy to see that
‘D, (x —1)“x=11025 = “DJ_ (2 = x)“|x=2025.
It is clear from the above examples that

‘DI, f(x —a) = F(x —a)
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and
‘D]_f(b—x)=F(b—x).

Then
CDZ+f(x —a)|x=a+a = F(a) = CDZ—f(b = X)|x=b—a-

This proves that the Caputo left derivative is equal to the Caputo right derivative at any
point x = x; on the interval (a, b).

Next we consider a sequential boundary value problem. The advantage of considering
sequential boundary value problems is that all the integer results can be obtained as
a special case. In the literature, they assume that the solution is a C? solution. As a
consequence of this, the basis solution of CD?iu(x) = 0 is taken as in the integer (x —

a), (b — x). However, in the sequential boundary value problems * Diiu(x) = 0, the basis
solution is 1, (x — a)9. Instead of the Caputo left derivative, if we use the Caputo right
derivative “Dgiu(x) = 0, then the basis solution is 1, (b — x)9. From our examples, it
is clear that ‘D, (x —a)7 = I'(q+1) = °Dj_(b — x)7. This formula is useful when the
fractional derivatives are involved in boundary value problems.

Now consider the linear sequential boundary value problem,

DX u(x) = h(x) (22)
with boundary conditions
u(a) =u, and u(b) = uy,.

Then the solution of the boundary value problem (22) with Dirichlet boundary condi-
tions is given by

(x —a)t

m(ub —uy) + /b G(x,s)h(s —a)ds, a <s<x<b, (23)

u(x) = ug +

using the sequential Caputo left derivative. Furthermore, it is given by

u(x) =u —i—(b_ )q(u —u)—l—/bG(x s)h(b—s)ds, a <x<s<b (24)
— Up (b—a)q a b .\ 7 ’ >~ N

using the sequential Caputo right derivative. The Green’s function G(x, s) is given as follows:

(x —a)i(b—s)2"1  (x—s)2-1)
TTe@-an T S0
(b—x)1(s —a)2~ 1 (s—x)2-1)
Ir'(2q)(b—a) T T(29)

(25)

Remark 7. The above solution can be easily obtained by writing the solution as
1 g 2q-1
u(x) :ao+a1(x—a)‘7+7/ (x =) Vn(s —a)ds, a <s<x<b,
T'(29) Ja
and
b
u(x) =bo+b1(b—x)7+ L/ (s —x)21 V(b —s)ds, a<x<s<b,
I'(29) Jx

using the Caputo left and right derivatives, respectively.

Next we present a simple example when /(s) = 1in (22). In this case, the solution can
be written as
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(x —a)1

X—a —a x —a)?
u(x):ua+m(ub_uu)_ ( )I(b—a)T )2

r'(2g+1) r(2g+1)

The solution of the boundary value problem
D2 u(x) = h(x) (26)
with the following boundary conditions

u(a) = ag° Dy (1(x))|x=a = tta, and u(b) + Bo°Dy_(1(x))|x=p = ttp,

where ag > 0, Bp > 0 can easily be computed using our Remark 7.

4. Conclusions

The computation of the left Caputo derivative of a function of order ng forn = 1,
2,...k — 1,k starting from the point x = a can be computed when the function u = f(x)
can be expressed as a function of u = f(x — a). In addition, the Caputo left derivative
exists when the exponent A of (x — a) should be such that nA > nq. If nA < n when
(n—1) < g < n, thenitisnota C" function. In the literature, so far when (n — 1) < ng < n,
they have assumed that u = f(x —a) is a C" function on [a, b]. However, the solution
obtained is only a C"7 function. This is true for initial value problems. Any function which
is a C™ function can be assumed to be a sequential Caputo fractional derivative of order ‘q’.

Once we compute the Caputo left fractional derivative of the function u = f(x —a),
then we can compute the right Caputo derivative of the same function by computing
f(b — x). Further, if we are computing the Caputo fractional derivative at a specific point,
say x1, 4 < x1 < b, then xy —a = w and b — x; = a. This helps us to prove that the Caputo
left derivative at any interior point x = x; when a < x; < b equals the Caputo right
derivative at the same point xy.

The Caputo right derivative will be useful in computing the solution of linear se-
quential Caputo fractional boundary value problems with fractional boundary conditions.
The study of linear sequential Caputo boundary value problems can also have lower-order
Caputo derivatives with fractional boundary conditions, which will not hold true for
non-sequential boundary value problems.

The current known integer boundary value problem results can be obtained by substi-
tuting g = 1. The work of this article is seed work that will give an insight to handle more
general types of linear Caputo differential operators with lower-order fractional derivatives
and with fractional boundary conditions. Our aim is to seek a C"* solution for sequential
Caputo differential equations with Caputo fractional initial and boundary conditions of a
lower order. Since these solutions reduce to the solution of the integer order, we can use g
as a parameter to enhance the mathematical model.
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Abstract: This paper introduces a novel numerical technique for solving fractional stochastic dif-
ferential equations with neutral delays. The method employs a stepwise collocation scheme with
Jacobi poly-fractonomials to consider unknown stochastic processes. For this purpose, the delay
differential equations are transformed into augmented ones without delays. This transformation
makes it possible to use a collocation scheme improved with Jacobi poly-fractonomials to solve the
changed equations repeatedly. At each iteration, a system of nonlinear equations is generated. Next,
the convergence properties of the proposed method are rigorously analyzed. Afterward, the practical
utility of the proposed numerical technique is validated through a series of test examples. These
examples illustrate the method’s capability to produce accurate and efficient solutions.
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1. Introduction

Ordinary differential equations (ODEs) are fundamental mathematical tools used to
determine deterministic dynamical systems” evolution by describing a relationship be-
tween the state variables and their rates of change [1]. They are essential for understanding
phenomena such as motion [2], electrical circuits [3], and structural mechanics [4]. In real-
world phenomena, dynamical systems are often influenced by external noise or inherent
randomness, typically represented by Brownian motion, making them difficult to model
with ordinary differential equations (ODEs). Stochastic differential equations (SDEs) are in-
troduced as an extension to ODEs in order to incorporate random processes and effectively
capture random fluctuations. For example, in finance, SDEs model the random behavior of
market prices and interest rates, providing insights into pricing financial instruments and
managing risk [5-8]. In engineering, SDEs assist in designing systems that can withstand
random environmental disturbances [9,10]. In population dynamics, they model the effects
of random events on species populations [11,12], and in biology, they describe processes
such as gene expression and the spread of diseases [13-16].

Delay differential equations (DDEs) are a class of differential equations used to model
dynamical systems that depend on past states, meaning that the current rate of change

Mathematics 2024, 12, 3273. https:/ /doi.org/10.3390/math12203273 98 https:/ /www.mdpi.com/journal /mathematics



Mathematics 2024, 12, 3273

of the system’s state is a function of the current state and its history. The applications of
time-delay systems are vast, ranging from engineering [17], where they model network-
induced delays in control systems, to economics [18], where they represent the lag between
investment and return, and to biology [19], where they can model the spread of diseases
or population dynamics. Delays can be constant, time-varying, or distributed, and they
are inherent in many real-world processes due to the finite speed of information transmis-
sion [20], material transport delays [18,20], or gestation periods in biological systems [19].
Time delays can lead to complex behaviors such as increased oscillatory tendencies, in-
stability, and bifurcations, posing significant challenges in such systems” analysis, control,
and stability [21].

Fractional differential equations (FDEs) are developed by the presence of derivatives
and integrals of non-integer order, known as fractional calculus, which generalizes the
concept of integer-order differentiation and integration to arbitrary order. Fractional deriva-
tives provide an excellent tool for describing memory and the hereditary properties of
various materials and processes [22]. Unlike classical derivative operators, fractional deriva-
tives are non-local, encapsulating effects over an interval, which makes them inherently
suitable for modeling systems with memory and spatial heterogeneity [23-25]. Non-locality
and the ability to capture long-term memory make fractional systems a natural choice for
describing complex phenomena in control theory [26,27], biology [28], and finance [29],
where processes are influenced by their entire history rather than just their current state.
This is particularly useful in fields such as viscoelasticity [24], where materials exhibit both
viscous and elastic characteristics, and in anomalous diffusion, where particle trajectories
deviate from classical Brownian motion.

Stochastic fractional delay differential equations (SFDDEs) significantly advance the
modeling of complex dynamical real-world problems by incorporating the system’s past,
possible random processes, and hereditary properties. This class of differential equations
has garnered substantial attention from researchers due to its potential to capture the
intricate interplay of randomness and memory effects in dynamic systems. For instance,
recent studies have delved into the uniqueness and solvability of FSDEs with constant
delay [30], proposed collocation methods for solving nonlinear fractional SDEs with con-
stant delay [31-33], and considered approximation techniques for solutions of neutral delay
fractional SDEs based on the Faedo—Galerkin method [34]. Additionally, the numerical
solution of neutral stochastic integro-differential equations with Caputo fractional deriva-
tives has been explored [35], and innovative approaches such as the least squares support
vector regression method based on Chelyshkov polynomials have been presented to solve
a class of nonlinear SDEs with variable fractional Brownian motion [36]. While the founda-
tional methods are well-established, considerable challenges emerge when neutral DDEs
are augmented with fractional derivatives and stochastic terms. Even in basic fractional
DDEs, the nonlocal nature of fractional operators causes the numerical errors in explicit
finite-difference methods to increase exponentially. Nonetheless, as shown in various
studies, these challenges can be effectively mitigated using spectral methods [37,38].

This paper proposes a stepwise collocation scheme incorporating Jacobi
poly-fractonomials, a more generalized form of Jacobi polynomials, to obtain the nu-
merical solution of a class of stochastic fractional neutral delay differential equations
(SFDDEs) containing neutral delays, which is referred to as SENDEs. Moreover, Jacobi
polynomials form a versatile family of orthogonal polynomials from which several well-
known polynomials may be derived through the appropriate specification of parameters
or limits. Well-known examples are Legendre polynomials with a zero value for both
of the parameters, Gegenbauer (ultra-spherical) polynomials for which the parameters
are equal, and Chebyshev polynomials of the first and second kinds corresponding to
specific values of the parameters. Besides these, Laguerre and Hermite polynomials can
also be transformed into Jacobi polynomials, though not as direct examples. Jacobi poly-
fractonomials provide a robust structure for representing intricate systems characterized
by fractional-order dynamics. The specific features of these models make them a necessary
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addition to the mathematical toolbox for extending the capability provided to analysts and
researchers working in fields where fractional-order models see widespread application.
While they entail a bit more complexity relative to the integer-order polynomials, such
difficulties are often overshadowed by their potential for much better modeling and for
investigating subtle behaviors in fractional-order systems, both of which are shown in this
study. The approach begins by transforming the equations into equivalent delay-free forms.
Then, the collocation scheme is iteratively applied to generate a set of nonlinear equations
at each stage, which can be solved by a common nonlinear solver. The convergence of the
proposed method is studied, and its efficiency is shown in a set of test examples. The
organization of this paper is as follows: In Section 2, the fundamental definitions and
characteristics necessary for understanding the subsequent topics are elaborated upon.
The class of SFDDEs of interest in this study is introduced in Section 3. Section 4 discusses
the stepwise Jacobi poly-fractonomials collocation scheme. A thorough analysis of the error
associated with this scheme is provided in Section 5. The numerical algorithm for two
test examples is explained in detail in Section 6. Finally, Section 7 presents the concluding
remarks of this article.

2. Preliminaries and Definitions

This section presents essential principles of fractional definitions and the characteristics
of Jacobi polynomials, including the definition associated with fractional types.

Definition 1 ([22]). The Riemann—Liouville fractional integral of order 1 is a generalization of the
classical integral and is defined as

u(t) = r(1;7> '/(;t(t _o1 Nu(s)ds,  (n,t>0), (1)

where T'(17) denotes the Gamma function, which is a continuous extension of the factorial function
to non-integer values.

Definition 2 ([22]). The Caputo fractional derivative of order € (0,1], denoted by ©9/'[],
provides a modification of the traditional derivative by incorporating fractional calculus principles.
That is,

1

“otuh) = I(1—17)

t
/ (t—s)"Tu'(s)ds, 5 € (0,1]. @)
0
Definition 3 ([39]). The Jacobi polynomial 4)1(/5 ) (t) of degree i satisfies the following explicit form:
,7) l (B H’ 1
=y’ . (B>, ©)

k=0

where .
e — GO T+ y+ )T+ B+ +k+1)
ki (=K KT(k+9y+1)TE+B+y+1) "

Definition 4 ([40,41]). The Jacobi poly-fractonomial (9?’ (t) over [—1,1] is defined by
(- .
o (1) = (t+ 1 g0, iz, @
where the Jacobi polynomial 4)1(__1” 2 (t) is defined in Equation (3) when y € (0,1).

Lemma 1 ([41]). The Jacobi poly-fractonomials 6?‘ (t) are orthogonal using the weight function

w(t) = (1-t)F1+6)7F, ®)

100



Mathematics 2024, 12, 3273

such that
1
[ wine el (at = of e,
and

o = [ (o) = GEGRIGHES

where &;  is the kronecker function.

Definition 5 ([40]). The shifted Gauss—Lobatto—Chebyshev (GLC) quadrature nodes over ey, e;]
are

e —e
2

ey _
Bltl -

(zi+1)+e, i=1,...,n+1, (6)

where z; = cos(%i’:ll), i=1,...,n+1.
Definition 6 ([32]). The shifted Jacobi poly-fractonomials, denoted as 017.4 (t;e1,ez), are a specific
class of polynomials defined over the interval [eq, ep|. These polynomials are formulated by shifting
the standard Jacobi polynomials to the desired interval. Namely,

95‘(t;e1,e2):9§*( (t—el)—1>, i>1,

e —eq

where t is the variable, e; and ey represent the endpoints of the interval, and y is a parameter
associated with the poly-fractonomials. This transformation effectively maps the interval [eq, €3] to
the standard interval [—1, 1], facilitating the use of Jacobi polynomials in various applications.

Lemma 2 ([40]). Let Q) := [e1, ex] and the function space L%, 5(QY) be defined as follows:

2 I R
L 5(Q) = {g. g is measurable and ||g||Lgm(Q) < oo},

where

1
2
7

_ Y0 (7. 2
lglhe o = ( W™ @iervea) @ a
with the weight function w"° (t;e1,e3) = (ex —t)7(t —e1)?,v,8 > —1[40,42]. In addition, let

A5(Q) = {g: dgel, ;. Q) r= 01m}

qu,—(s(Q) = {g c PPtg € L?y+6+r,r(0)' r= O,1,...,q}.

Forg € L2 1, (Q2), then the function g(t) can be approximated as follows:
n+1 ()
g(t) ~ gn(t) = Z 0" (t;e1,e2) = CT 20(1), (7)
r=1
where

¢ = i/ gty w T (t e, e) 0;”)(t;e1,ez)dt,
#’r (@)

(ea—e)T(r—u+1)I(r+pu+1)
(2r+1)T%(r+1) ’

C:= [Cll C, CYlJrl}T/

Pr =
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T
g@uy:[éwamh@yn-ﬁggumLQﬂ.

Lemma 3 ([43]). If g(t) € C*(Q), where Q) := [e1, e5], then an approximate integral of the
function g(t) over the interval Q) can be obtained using the Legendre—Gauss quadrature formula:

() — p —
/ g(s)dszezze1 Zwig(ezzelm—i—ez_;el), (8)
i=0

€1

where {0; : 1 =0,...,P} are the zeros of the Legendre polynomial 47&01) (t), and the corresponding
Legendre-Gauss weights {w; : i =0,...,P} are given by

2
(1 -2 (3l Y1)

w; =

Lemma 4 ([44,45]). Let g(t), for t € Q, be a stochastic process. The Ito integral of g(t) over the
interval () is defined as

o i1
/ g(s)dBs = Y g(ci){B(civ1) — B(ci)} + Zus, )
€1 i=0

where the points ¢; are defined by

e —eq. . -
ci=e+ ! 1, 1=0,1,...,M.

AB(t) denotes the standard Brownian motion, and Ay represents the remainder term of the Ito
integral approximation. The remainder term %y becomes negligible in the mean square sense
as the number of subdivisions M approaches infinity. Specifically, the expectation of the squared
norm of the remainder term, E[|%y15|%|, tends to zero as M — oo, ensuring that the approximation
converges to the true Ito integral.

3. Problem Statement

This paper studies the following stochastic fractional delay differential equation with
a natural delay (SFNDE):

) [u(t) = f(u(t - a(t)))]
= 2u(t),u(t —a(t))) +2(u(t),ult —a(t)))%, te(0,T], (10)

subject to the initial condition
u(t) = ¢(t), te[-1,0], (11)

where the continuous function «(t) : [0, T] — [0, 7] is a Borel measurable function for the
positive constant 7, and &, ¢, and § are Borel measurable functions satisfying in the
following Lipschitz conditions:

[f(u) —F(@)| < ¢lu—al, (12a)
|2 (u,v) — 2(i1,0)| < jilu —i| + filvo — 9, (12b)
|5 (u,0) — A (,0)] < b|u— il + v -3, (12¢)

where ¢, fi,11,6,6 € R*, T € (0, +00), the stochastic process %(t) on t € [0,T] denotes
standard Brownian motion on a complete probability space (Q, Z, {yt}te[O,T]rP> with
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a filtration {7 }¢(o 7 satisfying the usual conditions, i.e., By = dgg’t(t), and u(t) is an

unknown stochastic process to be determined.
According to Definition 1, the stochastic fractional neutral delay differential Equation
(SFNDE) given by Equation (10) can be transformed into its equivalent integral form as

1
() =+ §(u(e = a(0)) + o [ (=517 (), (s — ()
1
g [ =9 (), uts () 4, (13)

where the initial value u is

up := ¢(0) — j(9(—a(0)))-

4. Stepwise Jacobi Poly-Fractonomials Collocation Scheme

To approximate the numerical solution of the integral Equation (13), the first step
involves converting this time-varying delay stochastic neutral integral equation into an
equivalent non-delay stochastic neutral integral equation. This transformation is achieved
using a stepwise method. The approach involves dividing the entire interval [0, T| into
smaller subintervals of length 7. The delay term a(t) is approximated within each subin-
terval, effectively transforming the original time-varying delay problem into a series of
non-delay problems. The collocation method, utilizing Jacobi poly-fractonomials, is then
applied to each subinterval ().

Let T = trer}gzr(]{a(t)}, and letp = | Z|. The goal is to find the numerical solution of

Equation (13), subject to the condition (11), within any subinterval Qy := [(k — 1)7, k7],
fork =1,...,p, by employing a collocation technique based on Jacobi poly-fractonomials.
Moreover, in the first step, Equation (13) is equivalent to

ul(t) = up + (10t — (1))

+r<1n>/<f—s>’7 L (ul(5),u°(s — a(s)))ds
+ r(l,?)/o (t —s)T Lo (ul(s), u’(s — a(s)))d %, (14)

where u%(t) = @(t).
An approximate solution of u(f) in the first interval can be derived using the results
presented in Lemma 2. That is,

ul(t rfcle (£;0,7) £ C{ fO(t) (15)
10 ’

where ¢; = [c],c}, ..., c}lH]T
Using this approximation in Equation (14) provides the following result:

CT §0(t) = o + F(uf (¢ — (1))

+ r(ln) /ot(t — )1 (CT I0(s), ul (s — a(s)))ds
i F(lﬂ)/o (t =5)T1A(CL §O(s), up(s — a(s)))d %, (16)
where
n+1
W (1) = uy(t) = Y- 00" (5 —,0) 2 Cf 0, (17)
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0= l;r/ogo(t) wh (5 —7,0) 01 (1 —7,0)dt.

Now, the CGL points t} := (t;, as defined in Definition 5, are utilized in Equation (17),
which results in

Cl g0t = uo +(u(t — a(t))))

+ [ =91 (T §0(s), (s — ats)))as
* [ -9t (cl §00s), s — als))dn (18)

Utilizing the Legendre-Gauss integration method as described in Lemma 3, along with
the Ité approximation detailed in Lemma 4 for the integral components of Equation (18),

yields
¢
| =7 2(c] §0s), (s — als)))ds
th & i
= 51];) w]-(tl1 - 1/1.1,].)'7 1@(C{5®(vil,j),u91 (v}’j - 04(1/1-1,]-))), (19)
t
[ =5y op(Cl 50(s), (s — a(s))dz:
e R T 1y ,0/-1 1
= Y (¢ =y (cliors] ), ulcl; — alc])))
j=0
x {B(ghi) — A1)}, (20)
where
P T P :
Vi,]'zzo_j‘FEr ]:0/1/'-~/P/ gi,j:ﬁ]/ ]:O’]'”"’M'

Finally, Equations (18)—(20) give the following system of nonlinear equations:

cl §0(t) = up+f(ul (¢ —a(t))))

tll P 1 1\n—1 T 1 0 1 1
(tr — v T 1 1 _ 1
+ 2F(;7) ];) (U] (tl 1/l,]) z (Cl O®(Vl,])/ Uy (Vl,] Q(Vl,])>)
M—1
o L (= el (el uiel, - alel)
1"( ) 1 gl,] 0 gl,] el Ql,] gl/]
=
x {%(g}rﬁfl) _%(Q},]')}, i=1,...,n+1 (21)

An approximate numerical solution to the original integral Equation (13) is obtained
by solving the resulting system of nonlinear algebraic equations within the subinterval.
Furthermore, Newton’s iterative scheme can be employed to solve the system of nonlinear
Equation (21), which depends on the unknown coefficients c!, for r = 1,...,n + 1. This
approach yields an approximate solution u},(#) on the domain Q.

To find a numerical solution of Equation (13) for any subinterval )y, wherek = 2,...,p,
all the subscripts 0 and 1 in Equations (14)—(21) can be replaced with k — 1 and k, respectively,
to obtain an analogous system of nonlinear equations similar to Equation (21). This stepwise
method ensures that the solution is accurately approximated over the entire interval [0, T],
considering the effects of the stochastic process and the fractional derivatives involved.
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After applying these numerical method, we obtain u(f) on interval [0, T] as follows:

(t) te (0,1,

ul(t),
2
u(t) = up(ry = e @)

5. Convergence Analysis

In this section, the convergence properties of the proposed method are studied in detail.
For this purpose, the exact delay function «(t) is incorporated in the transformed system.
The analysis addresses the errors arising from discretization and solution approximation,
with the exact use of a(t) simplifying the process compared to methods that rely on
delay function approximations. It is demonstrated that, under appropriate smoothness
conditions, the method achieves spectral convergence, with the proofs accounting for
the discretization error while utilizing the exact delay function. This approach enhances
the method’s accuracy and reliability, allowing for a focus on numerical approximation
without introducing additional errors. Throughout, rigorous mathematical proofs are
provided, highlighting the interplay between the exact delay function and the numerical
scheme in producing precise results. Specifically, it is demonstrated that the method exhibits
spectral convergence, meaning that the error decreases exponentially with an increasing
number of collocation points or basis functions. This high convergence rate is particularly
advantageous for solving complex stochastic fractional differential equations, as it ensures
that accurate solutions can be obtained with relatively few computational resources.
Theorem 1 ([40,42]). Assume that g € C(Q) N Al,yl,y(ﬂ) N Bq_%_y(ﬂ) for some positive
integer q and p € (0,1). Also, g, is defined in (7). Thus, a constant p € R, that is independent
of n, exists such that for 1 < q < n+ 1, the inequality

- +
I8 = 8nlleo < on' N2 8Nz ()
holds.
Theorem 2. Suppose that for any subinterval Q. = [(k —1)t,kt] € [0,T], k = 0,1,...,p,
uk(t) € L%#ﬁy(()k) and uk (t) are the exact and numerical solutions of (13) obtained using the
proposed approach, respectively. Then,
k k(#)[2 2(1- HHa 05y (12
Elut () ~ () < Gt 2 0 01E

where (o and {q are positive constants independent of n, and fork =2,...,p

k-1
Ok = Ck [ékfl +TY (G +g1) + Tqu}
=1
Proof. According to Equation (16), the solution in the first interval is given by

uh () = o+ F(ul(t — a(t))

N 1"(111) /ot(t — )T P2 (ub(s),ul (s — a(s)))ds
+ r<117> [ 6= 17 5), s — ), @)
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and the error of the discretization is
e, (t) = DYII(t) + D[ 2](t) + D, [ (1), (24)

where

O 2](1) = r(l,y) [ (=) [2(u1(5),10(s = (s))

— 2 (u}(s),ul(s — a(s))) | ds, (25a)
DL (1) = r(lﬂ) /Otu =) T [ (! (5), 1 (s — a(s)))

— 2 (u(s), (s — a(s))) | d %, (25b)

Now, using Equation (17) and Theorem 1 for f € () results in
Elle} (1)l = EJu(t) — (D)l < por 2 (1) 13 26)

where pg € RT is independent of n. Next, incorporating Equation (26) and Lipschitz
condition (a) for t € (); leads to

PR < ¢lul(t = a(t) — up(t — a(t))]
< Ellul(t = a(t)) — i (t = a(t))lleo

thus,

E|o[f] (1) < eon1=9) 2} 10 (e 27)

HL2 1(Q0)”

in which g9 = (¢po)?. Using Equation (25a) and the Cauchy-Schwartz inequality yields

\cbz[%(t)f o ([t-9 26,06 - as))

I(n)?
P (ul(s), ul(s — a(s) }ds)
< o s

— 2(ul(s), u0<s—a<s>>>} ds,
<01 [ | 206,000 - 0(5))) ~ 2 (uh(9), (s - a(5))[ s

where 01 € R is independent of 7 and depends on 7 and . So, by Lipschitz condition (b),

0] <o [ (lehs)] +1e26s —a(s))) as, 28)

where 01 = max{o1/i%, 01/1*}. Thus, by taking the mathematical expectation of Equation (28)
and applying Equation (27) to t € ()4,
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Blob (0] <o [ (Elehe) + Eled(s - a(s))P)ds

<01 El 2(6)Pds + a7 WG o) (29)
in which ¢; = 01703
From Equation (25b) and applying Lipschitz condition (a), for t € ()4,
0] < o ([ syl (5), 065~ a(s)))
! T2\ o '
0 2
— 2 (uh(s), (s — a(5)))|d%,)
« N 2
< oof [ (dleh(s)|+dlels — alo))l)az ), (30)

where ¢, € RT is independent of n and depends on 1 and 7. Thus, mathematical expecta-
tion of Equation (30) and Itd isometry gives

Bl <o [ (Bleh(s)P + Eled(s -~ a(s))P)ds,
where ¢, = max{0202, 026%}. Hence, from Equation (27),
2ol (0] < o [ Bleb(o)fds + VAW, o) @D
in which ¢, = @ﬂp%. Therefore, from (24), (27), (29), and (31),

t
Ele} ()]* < f1 | Ele}(s)ds + a0 1 00 o

where 1 = 01 + 02 and 01 = 0g + 01 + 2. Thus, using the Gronwall inequality (Lemma 4.1
in [46]), we have

2 ts 2(1— B 004 |2
Ble} (0 < a2V |7 TR, o) @)
Let B = max{e/glt} From Equation (32),

Ele, (t)[* < Gn® 9|21l (¢ Iz, o (33)

(Q0)”

where {1 = 01 ,31. Due to Equation (16), the numerical solution uﬁ (t),k=2,...,p, satisfies
in the equation

r(ln){ : /Q,“ — )17 2wy (s), uy (s — a(s)))ds

" <;1>T(t5>”‘1«@<u’é<s>,u’z (s —a(s)))ds}
r(lq){l;_zifﬂl(t—s)“%(ufq(s» 15 — a(s)))d s

+ /(;_m(t — )1 o (uly(s), ul M (s — a(s)))d%s}. (34)
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Thus, Equation (14) leads to

e (1) = @ Hf] (1) + T[] (1) + T[] (1) + RL[2] (1) + P[] (1),

where X () := uk(t) — uk (1),

T[] (1) = rj,y)f_zl /Qlu—s)’? o (5), 0= (s — a(s))
— A (u} (5), 1l s — a(s))) | A2,
ok 2] (t) = r(lﬂ) /(;_m(t—s)v-l |2 (5 (s), 157 s = (s))
— 2(ul(s), w57 (s — w(s)))| s,
and
HEAIORS r(l,y) /(;_m(t — )17 [ (5), 15 (s — w(s)))

— Al (s), 157 (s — w(s))) | 4.
By using Lipschitz condition (a) and Equation (36), for t € (),

[P (1)] < eles (¢ —a(t))],

then,

E|ob[7)(0)| < Elek (¢ - a(e)) .

From Equations (37) and (39) and by Lipschitz condition (b), for ¢ € (Y,

0] < 5 (f_ij [, (=512, 1071~ o)
— P(ul(5), (s — (s))) )
< {];_Z;lél J,, (i) +plel (s —a(s))])ds )

and

(/(;_m(f‘S)”‘l\%k@)/uk‘%s —a(s)))
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<af [, (nlehto) ek (s =)} s} )

k—-1)t

where §; € RT,1 =1,...,k, are independent of n and depended on ;7 and 7. Thus, by taking
the mathematical expectation of (42) and (43), we get

Ejm 2| < ]:Ziez J, (Bleh(()P + Elel (s —a(s)*)ds, (44)
Elofl)] <a [ | (Elel)P +Elef 16 -a)R)ds (45)

where €, = max{g;#i, 0;1},1 = 1,..., k. In addition, from Equations (38) and (40) and by
Lipschitz condition (c), for t € ),

\Hﬁ[%}(t)lz < r(i)z (ll{;l/o[(t—s)”1‘%(1{’(5),1411(5—04(5)))
— A (5), 1l s — (9)))[d2)
<{ f_ii o [, (Bieh(s)] + dlel s~ a(s) az)’, (46)
and
0] < o ([, =97 AR08 = a(e)
— G (5), (s ()4,
<af [ (@I c-aen)an). @

Hence, taking the mathematical expectation of Equations (46) and (47) and using Itd
isometry lead to

il < Ta [ (Beb@F 1Bl 6 a@)F)s @9

Blele)0] <& [

(k=1)t (E|e§(s)|2 +Eleli (s —a(s)) \z)ds, (49)

where & = max{§;5,8;6},1 = 1,...,k. Therefore, from Equations (35), (41), (44), (45), (48),
and (49),

t
Blef()P < ¥ )+ [ | Blehe)Pds e
1)t
inwhiché =¢ +¢,1=1,...,kand
k k = ] ]
) = CElel (- a )P+ Lo [ (Bleh(s)P +Elel (s — a(s)) ) ds
1=1 !

t
+é/ Elek (s — a(s))[*ds.
 J oy Elen (5= als))]
So, using the Gronwall inequality, we get

Elek (1) < ¥ (1)1 e 0 (50)
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Let By = gngx{eék(t_(k_l)f)} and (; = lH}an{Bkézzr’;kél}} thus, from Equation (49),
S197% =1,...,

k-1
Eley ()[* < & [EIEﬁfl(t —a()P+ ) /Q {Eles,(s)* + Elel, ' (s — a(s)) *}ds
I=1"24

t
k=1 _ 2
+/(k71)TE|en (s —a(s))] ds}, t e . (51)

Now, from Equations (26), (33), and (51), for k = 2, and t € (),,, we can write
Ele3 (1) < 2 [Eleh(t — ()P + [ (Eleh(s) P +Elel(s - a(s))]2)ds
1
t
+ [ Elel(s — a(s))ds]
T

1
<O {Cl + TZZ(CI +0-1) + (E— T)gl] 10| 7T (1) ”iﬁ (Q)
=1

Z

< Cznz(l—q) ||@ty+¢1u0(t) ”is (

q QO),

_ 1
where {» = (» {él +Tt Y (G +T1)+ T§1} and {o = p3. Also, fork = 3,and t € Q3,
1=1

Ble) () < aEled(t — ()P + [ (Eleh(s)” + Eies —a(s))?)ds
+ [, (BIS)P + Bleb(s — a(s))P)ds + [ Eled(s - a(s)ds]

2
<G+t L@+ 0o+ (=20 P IZ OO o
—1 g

< §3n2(1’q)||9ty+qu°(t)||%§,,,(oo)'

where {3 = (3|02 + TXF1 (61 + Gio1) + 782 -
As a result, in the general form, we find

Elef (t)[? < gan(H)|!-@}‘+”’Mo(t)||i§,q(no)'
in which
) k-1
Ok = Ck [gkfl +TY (G +g1)+ Tékq]-
=1
O

6. Numerical Examples

This section describes the proposed methodology for solving stochastic fractional delay
differential equations (SFNDEs) with time-varying delay, as described in Equations (10) and (11),
is evaluated. The approach involves considering Bm-discretized Brownian paths and calculating
the numerical approximation of u(t) along these paths. To assess the accuracy of the method,
the error concerning the Loo-norm is employed, defined as

|6n]leo = max Efu(t) — un(t)],
te[0,T]

where u(t) represents the exact solution, and u,(t) denotes the numerical approximation.
For numerical experiments, Matlab (version 19a) running on an Intel(R) Core(TM) i7-7500U
CPU @ 2.70 GHz with a maximum clock speed of 2.90 GHz was used.
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Example 1. Consider the following SFNDE:

CAu(t) —u(t — a(t)] = e “Du(t —a(t)) + osin(u(t))u(t — a(t)) % + (1),
u(t) = —t, for te[-1,0],
where €[] denotes the Caputo fractional derivative of order 3, ¢ € RY is a constant,
wa(t) = J sin(7tt) represents the time-varying delay, and %, is the formal derivative of the standard

Brownian motion.
The piecewise function gives the closed-form solution

u(t) = {—t, te[-1,0],

213, t€ (0,7,
where f(t) is the appropriately chosen source term to satisfy this solution.

Figure 1 presents the solution obtained using the proposed numerical scheme for the
SFNDE described in Example 1, alongside its exact solution for parameters # = 0.5, n = 5,
o =0.01,M=20,P =45 Bm = 250, and » = 0.3.

2 |

1.5 -

0.5+ -

0 T \ T T
0 0.2 0.4 0.6 0.8 1
t

Figure 1. The light blue line represents the numerical solution, while the black line shows the exact

solution without noise for Example 1 with the parameters 7 = 0.5,n = 5,0 = 0.01, M = 20, P = 45,
Bm = 250, and p = 0.3.

In addition, Figure 2 presents a logarithmic analysis of the absolute errors
log,, |u(t) — uy(t)| for the solution of the SENDE in Example 1 plotted against varying
noise intensities o. The numerical scheme was implemented with the following parameters:
discretization level n = 6, quadrature orders M = 15 and P = 45, fractional order 7 = 0.65,
time step ¢ = 0.1, and Bm = 200 Brownian motion realizations. This semi-log plot eluci-
dates the sensitivity of the numerical approximation to stochastic perturbations of different
magnitudes. The divergence of error curves for distinct o values provides insight into the
method’s stability and accuracy across a spectrum of noise intensities. This analysis is
crucial for assessing the robustness and applicability of our numerical scheme in various
stochastic environments, particularly when dealing with fractional-order systems subject to
time-varying delays and nonlinear interactions. These results provide strong empirical evi-
dence for the efficacy of our proposed method in approximating solutions to SENDEs with
time-varying delays, even in the presence of nonlinear terms and stochastic perturbations.
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Figure 2. Logarithmic error analysis, log;, |e(t)|, i.e., e(t) = u(t) — u,(t), in Example 1, illustrating
the relationship between the error and noise intensity ¢ for a fractional order of 17 = 0.65.

Table 1 provides a detailed analysis of computational efficiency and accuracy for
Example 1. It includes Le-norm error values and the CPU time required for various
discretization levels (1) with parameters # = 0.65, c = 0.01, ? = 25, M = 30, T = 1,
and Bm = 200. The table compares errors for two values of y (0.1 and 0.2) and lists the
CPU time in seconds.

Table 1. Analysis of computational efficiency and accuracy for the numerical solution in Example 1,
highlighting the performance of the proposed method.

Discretization Lo-Norm Error Leo-Norm Error CPU Time
Level n (x =01 (x=0.2) (seconds)

3 3.3261 x 10! 7.1240 x 1071 78.126

6 5.8410 x 1072 8.0124 x 1072 141.11

9 7.1225 x 1073 3.2636 x 1072 238.812

Example 2. Consider the SFDDE

D u(t) +u(t —a(t)] = u()u(t —a(t)) +ou(t —a(t) % + f(t),
u(t) =0, for te[-1,0],

where 9! [-] denotes the Caputo fractional derivative of order 1, o € R is the noise intensity,
a(t) = 0.5 is a constant delay, and %y represents the formal derivative of the standard Brownian
motion. The piecewise function gives the analytical solution

u(t) = {o, te[-1,0]

tsin(mtt), te€ (0,T],

where f(t) is the appropriately chosen source term to satisfy this solution.

Figure 3 presents a comparison between the exact solution and the numerical approxi-
mation of Example 2 for Bm = 300 Brownian motion realizations and parameters 17 = 0.5,
n=9,0=001,7 =230 M= 20,and p = 0.2. In addition, the logarithmic absolute errors
log,, |u(t) — uu(t)| for various values of Bm = {2000,300,400} are shown in Figure 4.

Table 2 presents the computational efficiency and accuracy of our numerical scheme,
displaying the Leo-norm error [|&y|cc = maxc(or) [4(t) — un(t)| and CPU time for varying
discretization levels n and time steps y. The parameters for this analysis are fractional
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order 17 = 0.45, noise intensity ¢ = 0.005, quadrature orders P = 30 and M = 20, final time
T = 1, and Bm = 250 Brownian motion realizations.

3 |

~

Figure 3. Comparison between the exact solution (black line) and the numerical approximation (light
blue line) for Example 2, obtained using the proposed method.

10° | | | |
5 | (o]
ERUEE ‘ =
20
°
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t
| : .
200 300 400
Bm

Figure 4. Logarithmic error analysis, log;, |e(t)|, i.e., e(t) = u(t) — u,(t), for Example 2, showing the
effect of different numbers of Brownian motion realizations Bm with a fractional order of 7 = 0.5.

Table 2. Analysis of computational efficiency and accuracy for the numerical solution in Example 2,
demonstrating the performance and reliability of the proposed method.

Discretization Lo-Norm Error Loo-Norm Error CPU Time
Level n (z =0.1) (y=0.2) (Seconds)

3 44310 x 1072 7.5463 x 1071 4224

6 3.2467 x 1073 5.4505 x 1072 73.108

9 43311 x 107* 2.1173 x 1072 164.34

This thorough analysis highlights the proposed numerical scheme’s accuracy, stability,
and computational efficiency when solving SFDDEs with constant delays. It provides
valuable insights into the scheme’s performance across different parameter configurations
and stochastic realizations.
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Example 3. A comprehensive population growth model for E. coli that demonstrates a prolonged,
step-like growth pattern is proposed by NDDE [47]. The proposed model encompasses the fol-
lowing critical features: (i) all cells exhibit identical division times, (ii) cellular division occurs
synchronously, (iii) there is an initial period characterized by extended step-like growth, and (iv) the
initial population size of E. coli colonies remains indeterminate. That is

“PMu(t) — pou(t — 7)) = pou(t) + pru(t — ) + 0%, 1€ (0,1], (52)
where u(t) represents the population, and the history function is given by
P(t) = ug+pY(t), te[-1,0],

where

_ 2upPy (2t
(=0 E(h +1),

and

E(t) - {exp(—l_%z), for I <1,

0, otherwise.

where pg = 0.004 is the growth rate parameter, p1 = 0.004 is the interaction effect parameter,
02 = 0.101 is the delay effect parameter, T = 1.623 is the delay time in hours, ug = 99 is the initial
population of E. coli cells, B = 0.011 is a scaling factor, v = 2.25 is the growth efficiency, and h = 1
is the characteristic time scale. These values are typical and derived from empirical observations in
microbial growth studies, providing a solid foundation for modeling E. coli population dynamics.

Figure 5 illustrates the simulation results for various values of 7 with the numerical
algorithm parameters set as n = 21, 0 = 0.01, P = 80, M = 2n + 1, and p = 0.5. The black
line corresponds to the integer-order solution based on the approach from [48], showing
strong agreement with the proposed model at 7 = 1. Moreover, the obtained numeri-
cal solutions leverage the Martingale property of the stochastic process, implying that
while the solution exhibits random fluctuations, it shows no deterministic trend or drift.
Although these fluctuations are more pronounced in the integer-order solution obtained
using the approach from [48], they are less visible in the proposed method due to the
use of a low-degree interpolating polynomial, which leads to a natural averaging effect.
Additionally, as the fractional order decreases, an exponential decline in the growth rate is
observed, consistent with the theoretical expectations for such systems.

108 | | |

106

0 2 4 6 8 10

01 02 03 04 05 06 07 08 09 10
n

Figure 5. Simulation results of the E. coli population growth model for various values of #, and with
the parameters setas n = 21,0 = 0.01, P = 80, M = 2n + 1, and y = 0.5. The black line represents the
integer-order solution obtained by the method proposed in [48].
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7. Conclusions

This study presented a novel numerical approach for solving fractional neutral stochas-
tic differential equations (SFDDEs) with a neutral delay. The method leveraged Jacobi
poly-fractonomials to transform the original problem into a non-delay stochastic neutral
integral equation. By applying a collocation scheme based on these poly-fractonomials,
the non-delay equations were reduced to systems of nonlinear algebraic equations, which
were solved iteratively. The convergence analysis demonstrated that the proposed method
exhibits spectral convergence, highlighting its efficiency and accuracy. Numerical examples
further validated the robustness and effectiveness of the approach, showing its capability
to handle the complexities of SFDDEs with high precision.

Since the fractional operator used in this study is not memoryless and is constrained
by the lower terminal of the fractional operator, the need for higher-degree polynomials
for extended solution times is inevitable. As the polynomial degree increases, the number
of unknowns in the nonlinear augmented algebraic equations also grows, potentially
leading to an exponential increase in computation time. This issue could be addressed by
using short-memory memory principal [49]. Future work will focus on investigating this
approach further.
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boundary fractional difference equations in a class of Riemann-Liouville operators. To this end,
we firstly recall the general solution of the homogeneous fractional operator problem. Then, the
Green function to the corresponding fractional boundary value problems will be reconstructed, and
homogeneous boundary conditions are used to find the unknown constants. Next, the existence of
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1. Introduction

The most fundamental and significant notions from integers to fractional difference
and differential equations (ordinary or partial) are fractional calculus and discrete fractional
calculus [1,2]. In particular, fractional difference models contribute to many work frames
with respect to the theory and application in mathematics and physics; see e.g., [3-5].
Furthermore, these models and their associated system of difference equations serve as
well-suited mathematical models in various areas, such as physics, ecology, social sciences,
chemistry, and biology (cf. [6-10]).

Fractional difference operators have played an indispensable role in shaping our
understanding of fractional boundary value problems (FBVPs). These FBVPs provided
valuable insights into the importance of convergence analysis in discrete fractional calculus
theory and the potential impact of dynamical systems; see for example, Refs. [2,11-14] to
be familiar with these operators. In addition, some FBVP models have been proposed and
studied in [15-21] and references therein, and the authors mainly focused on Riemann-—
Liouville- and Liouville-Caputo-type operators. Furthermore, the existence and uniqueness
of FBPV solutions are governed by various fractional operators resulting from a variety of
continuous and discrete actions involving AB and CF fractional operators (e.g., [14,22-28]).
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In addition, the FBVPs have the effect of various parameters on the bandgap and the
feasibility of actively adjusting the bandgap of the system [29-31].

In addition, the analysis of the existence/uniqueness of solutions to the fractional
difference equations concerning BVPs is paramount in comprehending discrete fractional
calculus. These solutions serve as major results in directing and investigating inequalities
such as Laypunov-like inequalities. There have been increasing applications of fractional
problems in mathematical physics for the existence of positive solutions [32,33]. Recently,
Mohammed et al. [34] considered the following FBVP:

B (I%Aeg) (x) =h(x+06), xeN(q+29),
(1)
8(q0) =0, g(q) =0,

and they obtained the existence of its solutions, as discussed in the next section.
Motivated by [34], we aim to examine, in this current study, the uniqueness of a
positive solution for the following FBVP:

(I%Agg)(x) = Z(x+0-1,g(x+6—1)),
()
g(q0) =C1, g(q) =C2 x € N(q0+2;9),

For q9,q,C1,C, € R with g — g9 € N(2), Z is assumed to be a function from
N(go+2;q) x R to R. Note that N(qo) = {q0,90+1,...} and N(q0;9) = {q0,90+1,...,9}.

The remainder of this paper is structured as follows: In the next section, we review
the basic theorems about the existence of fractional boundary value problems, focusing
on recently published results. In Section 3, we obtain positive solutions in terms of the
fundamental systems of solutions on the known fixed-point theorems for solutions of the
FBVP and some of their relevant features. Section 4 is devoted to explaining our GF for the
corresponding FBVP. Next, in Section 5, the existence of our solutions to the GF formula
will be shown by considering the common fixed-point theorems. Two examples are shown
in Section 6 as applications of our theoretical results. Finally, our article will end with
concluding remarks in Section 7.

2. Review of Results

In this section, we state further results obtained by Mohammed et al. [34].

Theorem 1. Let 6 € (1,2), and let qo and q be two real numbers such that q — qo € N(1),
and h : N(qo + 2;q) — R. Then, FBVP (1) has the unique solution

q
gtx)= ), Y nh(r), x€&N(qoq), ®)
r=qo+2

where the GF ¢ (x, r) is given by

_ (q4f-r—1)1 e —2)8-1 _
() (+0—q0—2)7=1T(0) (x+60—q0—2)—, x<r-—1, “
X, 1) =
(g0 r 100 (g gy )il RO L

(g+6—q0—2)2-1T(6) r(6) !
In the above theorem, for x € N(go + ¢ — 6) (see [35], (Theorem 2.2)),
1 x+6

(5ea%s) () i= gy L (v =7 = D=2050), ®

r=qo
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is the Riemann-Liouville fractional difference, and its sum formula, for x € Ny ¢ (see [2],

(Definition 2.25)),
1 x—0 _
(%) ) = gy L (== )50, ©
=fqo

is the Riemann-Liouville fractional sum for the function ¢ on the domain N(gg),

(—1<0<(withle Ny andxf = [

Theorem 2. Let 6 € (1,2) in the FBVP:

- (wa w) (x) =0,

@)
w(qo) =C1, w(q) = Ca
Then, we have the following:
(@) Forx € Ny o,
(4 x\(x—qo+6-2)"2  (x—go+6-2)"L :
v _C1<q—qo> (-1 Cgopre—grr TN ©
is the solution of (7).
(b) Forx e NZO, we have
| w(x) [< 2max{|C1], |Cal}.
Theorem 3. Leth: N7  — R. The FBVP
qo+2
- (wag) (x) = h(x+6), x€Nyia,
©)
8(q0) =C1, glq) =Cy,
has the unique solution
q
gx)=wx)+ Y Y(x,r)h(r), xeN], (10)

r=qo+2
where w is as given in the above theorem, and 4 (x, r) is as given in Theorem 1.

3. Positive Solution Results

In view of the Guo—Krasnoselskii theorem (see [36]), we examine the existence of
positive solutions for FBVP (2) when C; = C; = 0:

(I%Agg) (x) =—Z(x+6—-1,g(x+6-1)),
(11)
8(q0) = g(q) =0, x€N(q0+2;9).

Definition 1 ([37], (Completely Continuous Operator)). A bounded linear operator £ : C — C,
where C and C are two Banach spaces (BSs), is completely continuous if it transforms weakly
convergent sequences in C to norm-convergent sequences in C.

Theorem 4 ([36], (Guo—Krasnoselskii theorem)). Let F~ C C bea cone set, and the BS C contains
two open sets Oy and O such that O C O and 0 € Q). Suppose that £ : F N (O \ Q1) — F
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is a completely continuous operator. If one of the following properties holds, then & has at least one
fixed point in F N (Qp \ O1):
L &l =ligll for g € F Moy and || Eg|| <l|g]| for g € F MOy,
2. &gl <ligll for g € F Moy and || Eg]| ZIgl for g € F M.
Next, we need a new property of the GF that is as follows.

Theorem 5. One can have 0 < 7y < 1 such that

min G(x,r) < max G(x,vr)=vY%(r—1,r), reN(gg+2;9).
xeN(go+1;9—-1) ( ) xeN(go+1;9—1) ( ) U ( ) (‘70 q)

Proof. In [38], Mohammed et al. showed that ¢(x,r) increases from ¥(go,7) = 0 to a

positive value in ¢ (r — 1,r) and then decreases to ¢(g,r) = 0, for fixed r € N(q9 + 1;9).
Now, we define

Then, for r € N(go + 2;g), we consider

(x—go+6-2)%"1 r—1
o (r—qo+6-3)8-1" X e Nqo+1’
G(x,r) =

(x—q0+9—2)E . (x—r+9—1)9;1(q—q0+9—2);1 xc qul

(r—qo+6-3)-1  (q—r+0—1)01(r—gp+6-3)0-1’ o

Therefore, for x € N(go + 1,7 — 1) and r € N(go + 2;9), one can have

-1 _1\6-1

S (6—1) L r'(6) o (12)
1T (g—qo+06-3)"1  (g—qo+6-3)°"

F(x,r) = (x—qo+60-2)
’ (r—qo+6—3)

Also, for x € N(r;q — 1) and r € N(go + 2;9 — 1), we know that 4 (x,7)(= 9(x,r))
is a decreasing function of x. Then, we obtain

( )
( )
( )
( )
24—40+9—3§1[1_(q g—r )(q—qo—i-G—Z)}
( )
( )
( )

r—gqo+6—3)0-1 —r+6-1 g—qo—1
_ q—qo+6—32( 6—1 )
F— o+ 032\ —qo+0—1
N q—qo+9—39‘2( 6—1 )
(6 —1)0-2 g—4qgo+6—3

(g qo+6-3)°2
T (g—go+6-3)I(6—1) (1%

Thus, in view of (12) and (13), we see that

min  Y(x,r)>y9(r—1,r), reN(qg+2;9),
xeN(go+1;,9—1)
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where

! (g—qo+6—3)0-1"(g—q0+0—3)T(0—1)

It is clear that <y is between 0 and 1. Thus, the proof is complete. [
By considering Theorem 1, we see that g is a solution of (11) IFF it is a solution of
9
g)=Y, Z(rg(r)¥(xr), xeN(goq) (14)
r=qo+2
Let us define the operator £ as follows:
q
(E9)(x) =), Y(x,r)Z(r,8(r)), x€N(qoq). (15)
r=qo+2

We can say that g is a fixed point of £ (according to (14) and (15)) IFF it is a solution
of (11). In denoting C by

C = {g:N(q0;9) = R; g(q0) = g(q) =0} CR(q—qo+1).

it can be observed that £ : C — C and C is a BS with the following norm:

Now, we define the cone

F: {g €C:g(t) >0, foreach xe&N(qp;q) and min  g(x) > 'y||g|\}
N(qo+1;4-1)

Now, we try to obtain sufficient conditions for the existence of a fixed point in .
We firstly know that £ is a summation operator defined on a finite set. Therefore, £ is
completely continuous. Then, let

1 _T(0)(q—qo+20—2)%"1
Ll ¥(r—1r)  T(20)(q—qo+0—2)7 1"

7=

and xo € N(qo +1;9 — 1) with

min 9 (x,r) =% (xo,r), forall re N(qo+2;9).
xeN(go+1;9—1)

Hence, by making use of Theorem 5, we have
G(r—1,r) < %%(xo,r), r € N(qo+2;9). (16)
The following hypotheses will be useful for the next results:
Hypothesis 1 (H1). Z(x,¢) >0, for (x,&) € N(gg;q) x R™.
Hypothesis 2 (H2). There exists a; > 0 with Z(x,g) < nay, where 0 < g < ay;

Hypothesis 3 (H3). There exists a, > 0 with Z(x,g) > % where yap, < ¢ < ap;
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Hypothesis 4 (H4). Suppose that

1im< min Z(x,g)> — oo and lim< min Z(xmg))_H)o‘
g—01 \xeN(qp;q) g 8§20 \ xeN(qo;q) g

Hypothesis 5 (H5). Suppose that

lim( min M) —0 and lim< min Z(x,g)) — 0.
g—0t \xeN(q0;9) & 87 \xeN(q0;9) &

Lemma 1. Let hypothesis (H1) hold. Then, & is an operator from F to F.

Proof. Let g € F.Itis clear that (£g)(x) > 0 for x € N(qo; ). Next, we consider

q
min ~ (€g)(x) = min ( ) g(%”ﬂ(”zé’(”)))

x€N(go+1;9-1) xeN(qo+1g—=1) \ y=g5+2

9
>y ), Yr=1r)Z(rg(r)
r=qo+2

9
=7 Y 9(xnZ(rgr)

r=qo+2

9
=7 L YnZ(rg(r)

r=qo+2
=7l1€gl-

This leads to £¢ € F. Hence, the proof is complete. [

Theorem 6. Let (H1)-(H3) hold on Z. Then, one can find at least one positive solution for (11).

Proof. It is evident that £ is completely continuous as £ : 7 — F. Let us define
O :={ge F:gll <m}.

It can be said that ()1 C C is an open set including 0. As ||g|| = a1, for ¢ € 00}y, then
(H2) can hold for each g € 9Q);. It follows that

q q
I€gll = max } F(xo,r)Z(r,g(r)) = }, Y(r—1r)Z(r,g(r))
XGN(qo;q) r=qo+2 r=qo+2

q
>na ), G(r—1r)=a =gl
r=qo+2

This implies that || £g|| > ||g]|, where g € F N 0Q)y.
In addition, we define

0y = {g € F il < na).
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It is evident that Q) C C is an open set with Q1 C (). As ||g|| = 4, for g € 3Q), then
(H3) can hold for each g € 9(),. By considering (16), we obtain

9 q
€8l =18 (x0)l =} Y(x0,7)Z(r,g(r)) =y ). 9(r—11)Z(r,g(r))
r=qo+2 r=qo+2

q
>nay ), Y(r=1r) =an=|gl,
r=qo+2

which gives that ||£g|| > ||g||, where g € F N 9dQ). Therefore, A has at least one fixed
point in F N (Q, Q1) according to Theorem 4. We call this fixed point go, which satisfies
a1 < ||goll < a. This proves our theorem. [J

Theorem 7. Suppose that Z satisfies (H1)—(H4). Then, there are at least two positive solutions
for (11).

Proof. Let M > 0 and x; € N(g9 +1;9 — 1) be fixed with
q
My Y “(x1,r)>1 (17)
r=qo+2

Considering (H4), there exists an a > 0 such thata < p and Z(x,g) > Mg for all
0 < g <aand x € N(g¢;9). Define the set

Qq:={g e F:gll <a}.
By making use of (17), we obtain

9 9
gl =|€g(x)l =} F(x,1)Z(rg(r)) =M ), (x1,7)[3(r)|
r=qo+2 r=go+2

9
> Myligl ). “(xr) >l
r=qo+2

This leads to ||£g|| > |||, whenever g € F N 9dQ,. Then, for the same M > 0, there is
a number Ry > 0 with Z(x,g) > Mg, for each ¢ > Ry and x € N(gop;¢). Let us choose R
such that

Ry
R > max{p, 7}
Now, we define
Or = {g € F:|g|l <R}.
It is clear that || Eg]| > ||gll, when g € F N 0Qg. In the final step, we define

Qp = {g e Fgll < p}.

This implies that [|Eg|| < ||g]| as g € F N QY.

Thus, we have found two fixed points gy and g; for £ with g; € Qp\dﬂ and
$ € QR\f)p, where () refers to the interior of (). In particular, we can say that gy and
g1 are two positive solutions of (11) that satisfy 0 < ||g1]|,p < |/g2]|- This completes
our proof. [J
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Theorem 8. Assume that Z satisfies (H1), (H3), and (H5). Then, there exist at least two positive
solutions for (11).

Proof. Forany e > 0, thereisan M > 0 with Z(x, g) > M + eg according to (H5), for ¢ € F
and x € N(qo;¢). Then, we have

q q
(€)= Y. “(x,nZ(r,g(r) < )Y, G(r—1r)[M+eg(r)].
r=qo+2 r=qo+2
Since € > 0 is arbitrary, we see that
g M
(EI<M Y, G(r—1r)=—.
r=qo+2 U

Taking R > p to be sufficiently large, we have

R>M.
Ui

Let us define
Qg := {g € F:|lgll <R}.
It follows that || £g]| < R = |[|g||, whenever ¢ € F N dQg. Again, by considering (H5),
we have g > O such thata < pand Z(x,g) < ng, for0 < ¢ <a,g € F,and x € N(qp;9).

Now, we define

Qq:={ge F:gll <a}.

Then, we see from this that

q q
I(€g)l= max ), G(x,nZ(rg(r)< Y, G(r—11Z(rg(r))
XEN(qOVq) r:qo-i,-z r:q0+2

q
<n ), Yr-1ng) <lgl-
r=qo+2

This implies that || £g|| < [|g]|, when g € F N 9Q),. Lastly, we define

Qp = {g € F:|gll <p}.

It can be observed that ||£g|| > ||g||, whereas g € F N 9Q),.
Thus, we have determined g; and g, two fixed points of £ with g; € Qp\da and

P eEN R\flp. Specifically, we can say that g1 and g, are two positive solutions of (11) that
satisfy 0 < [|g1]| and p < ||g2]- This concludes our result. [

4. Existence Results

Here, we examine the existence of some solutions by considering some known fixed-
point theorems. According to Theorem 3, we can define an operator

q
(8)(x) ==w(x) + ), 2Z(Trg(f)) 9 (x,r), x€N(qoq) (18)
r=qo+

It follows from (10) and (18) that g is a fixed point of ¢ IFF it is a solution of (2).
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Theorem 9 (see [36], (Brouwer theorem)). Let R(n) be the set of n-tuples of real numbers,
@ # F C R(n) be a compact convex set, and 7 : F — F be a continuous function. Then, A
has a fixed point in K.

Theorem 10 (see [36], (Leray—Schauder theorem)). Let Q) C R(n) be an open set with 0 € Q)
and A : Q) — R(n) be a completely continuous function. Note that every S has at least one of
the following properties:

o Thereis g € Q) such that #'¢ = g.
e Therearev € dQ and ¢ € (0,1) such that v = ¢ A v.

Then, g is a fixed point of 7 in Q).

Theorem 11 (see [36], (Krasnoselskii-Zabreiko theorem)). Let 5# : R(n) — R(n) be a
completely continuous function and £ : R(n) — R(n). If £ is a bounded linear function such that 1
is not its eigenvalue and

lim (II%g—fgll) _o,

llgll—+c0 Igll

then there exist a fixed point of A in R(n).
Now, we know that R(g — go + 1) is a BS with the following norm:

= max X)|.
Il == max_I3(x)]

Theorem 12. Let Z(x, g) be a continuous function with respect to g for all x € N(qo; q). If there
exist £, M > 0 with

max{|Ci|,|C2|} < ¥, )
M= max Z(x+60—1,¢(x+6—-1))|, 20)
(x,8)€N(q0:9) % [~3£,3(] ‘ ( 8( )

and

6 < (21)

L
M/
then, FBVP (2) has a solution.

Proof. Let us define F as

F = {g:N(qg;q)%R and ||g]] §3€}.

We know that @ # F C R(g — qo + 1) is a compact convex set. Now, we claim that

H o F — F.
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To do this, we suppose that g € F and x € N(qo;q). By considering

q
()| = [w(x)+ Y FxnZ(rg0)
r=qo+2

q
<o+ ¥ 9wniZeg0)
r=qo+2

q
<2max{|C, |G} +M ) “(x,7)
r=qo+2

<20+ My <30,

we obtain sg € F. Therefore, 5 : F — F as claimed. Moreover, J is trivially
continuous on K because it is a summation operator on a discrete finite set. Hence, we can
say that .7 has a fixed point according to Theorem 9. This concludes that FBVP (2) has a
solution, namely go, such that ||go|| < 3¢. Hence, the proof is complete. [

Theorem 13. Let Z(x,g) be as in the previous theorem, and it is bounded on N(qo; q) x R. Then,
there is a solution for FBVP (2).

Proof. Let us take

P> sup |Z(x, )|
(x,8)€N(g0;9) xR

Choose / to be as large as

max{|Cy|,|C2|} < /¢ and 5§%,

where M is the same as defined in Theorem 12 and M < P so that

l
< —.
5_M

Thus, FBVP (2) has a solution according to Theorem 12. This completes the proof. [

Theorem 14. Let Z be as in Theorem 12. If there are two continuous functions 1 and o such that
P : RT — RT is non-decreasing, o : N(qo; q) — R, and

1Z(x,8)| < o(x)p(lgl), (x,8) € N(q0;9) x R. (22)

Furthermore, if there exists v > 0 with

Y
max{|Cy], |Cal} + é[[o][ ()

>1, (23)

then FBVP (2) has a solution.
Proof. First, we define
Q:={g:N(go) » R and |lg[| <}
It is obvious that O C R(g —qo + 1) is an open set including 0 and 7 : Q-
R(g —qo+1). So, A is trivially completely continuous on () since . is as in Theorem 12.

On the contrary, we suppose that there are v € Q and ¢ € (0,1) with

v = {H0. (24)
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Using the definition of /¢ and Theorem 2(b) in (24), we can deduce

q
lo(x)| <|w(x)| + Z G (x,1)|Z(r,0(r))|

r=qo+2

q
<2max{|C1, |G|} + Y. “(x,r)o(r)p(lo(r)])
r=qo+2

q
< 2max{[Cl, [Cal b+l llg(lol) Y ()
VZQ0+2

< 2max{|Ci[, |Co|} + 6oy ().
This leads to
[v]l < 2max{[C1],|C2|} + dllel[y(y).

Therefore,

Y <1
2max{|Cy|, [C2|} 44|l ¢(v)

This contradicts (23). As a consequence, by considering Theorem 10, we see that 7’
has a fixed point in Q). This tells us that FBVP (2) has a solution, namely g1, with ||g1]| < 7.
Thus, our proof is complete. [

Theorem 15. Let Z be as in Theorem 12. If there exists a continuous function ¢ : N(qo;q) — R
with

lim Z(x,8)
Igl—e &

= ¢(x), x€N(q0;9), (25)
and

1
then FBVP (2) has a solution.

Proof. It is easy to see that # : R(g—qo+1) = R(g—qo+1). So, S is trivially
completely continuous on R(g — g9 + 1), which is as in Theorem 12. Let us consider a linear
bounded mapping ¢, which is £ : R(qg — qo + 1) — R(q — qo + 1) defined by

q
(£g)(x) ==} G(x,1)p(r)g(r), x€N(qo;q) (27)
r=qo+2
Clearly, ||4g]| <||g|l- Then, let g € R(n) and x € N(qo; g), and we consider

q
(t8)(x) < ) G(xn)lgp()llg(r)]

r=qop+2

q
<lelligl Yo “xr) <slellgl <ligll-

r=qo+2

This implies that ||(g|| <|/g||- Thus, 1 is not an eigenvalue of {. By considering (24),
we have the following: For every € > 0, there exists a number N with each x € N(qo; q),

1Z(x,8(x)) — ¢(x)g(x)| <€ where [g|>N. (28)
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Next, for each x € N(qop;¢), we have

|(28) (x) = (£8) (x)] <[w(x)| + i G (x,71)|Z(r,8(r)) = ¢(r)g(r)]

r=qo+2

q
<2max{|Cy|,|Co|} +€ Y “(x,7)
r=qo+2

< 2max{|Cy|, |Ca|} + de.
This leads to

|78 — {5l _ max{|Ci],ICal} + e
I N

As a consequence, we obtain

lim 178 —tsll _

0.
lgl—e gl

Thus, . has a fixed point in R(g — gp + 1) by Theorem 11. Hence, FBVP (2) has a
solution, as requested. [

5. Uniqueness Results

This part of our article provides the existence of the unique solution of model (2) by
considering the Lipschitz condition.

Theorem 16 (see [36], (Contraction Mapping Theorem)). Let S C R(n) be closed and ¢ :
S — S be a contraction function; i.e., 3 ¢ € [0,1) with

|28 = A0l < ¢lig ol
foreach g,v € S. Then, w is a unique fixed point of 5 in S.
Theorem 17. If Z(x, g) satisfies the Lipschitz condition with respect to g, i.e.,
12 (x,8) = Z(x,0)Il < Kllg —ll, (29)
foreach (x,g), (x,v) € N(qo;q) x R, where K is the Lipschitz constant and if
0<Ké<1, (30)
then there is a unigue solution for (2).

Proof. Let g,v € R(g —gp+ 1) and x € N(gp; ¢q). Consider

q
Hg(x) — ,%”v(x)‘ < ) 2%(x,r)|Z(r,g(r)) —Z(r,0(r))]
r=qo+

9
<K Y. 93 —o0)]
r=qo+2

q
<Klg—o| ¥ %)
r=qo+2

< Kéllg —vll,
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implying that
|.7#g — 0| < Kéllg—1l,

Therefore, ¢ is a contraction on R(g — go + 1) according to (30). Thus, /¢ has a
unique fixed point in R(gq — go9 + 1) by Theorem 17. This implies that (2) has a unique
solution. This ends the proof. [

Theorem 18. Let 1, B > 0 with

1Z(x,8) = Z(x,0) | < Bllg —ll, (31)

foreach (x,g), (x,v) € N(qo;9) x [—1,n]. We can choose

my = max |Z(x,0)], (32)
xeN(qo39)
and
My = max |Z(x, Q)] (33)

(x,g)€N(q0:9) < [~71.1]

Moreover, if
0<pBd<l, (34)

and

- m16 + 2max{|Cy], |C2|}

= 1-po = 2max{[Ci],|Co[} +mad <1, (35)

then (2) has a unique solution.

Proof. It can be observed that J# is a contraction on R(g — go + 1) according to (34). Let
us define

D={g:N@go;q) >R and |l <p}.

It is clear that D C R(g — qo + 1). Now, let us claim that 7# : D — D. To prove this,
let ¢ € D and x € N(qo;q). We assume that (35) holds, and then we consider

9
#0))] = o)+ Y 9xnZ(r,0)|
r=qo+2

q
<lw(x)[+ Y. 4(x1)|Z(r,0)]
r=qo+2

q
< 2max{|C1|, |C2‘} + mq Z %(x,r)
r=qo+2

< 2max{|Cy], |Ca|} + m44,
which leads to

|7£(0)|| < 2max{|Cy, |Ca|} + m16.
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Therefore,

|72(g)|| = [|#(g) +2#/(0) — 2(0)]|
< ||#(g) = #(0)|| + [|220)
< Bdllg — 0| + 2max{|C1|, |Co[} + m16
< Bén + 2max{|Cq|, |C2|} + m16 < 7.

This implies that 77 : D — D.

On the other hand, let us assume that (35) holds. Let ¢ € D and x € N(qp;4). Then,
we consider

q
(£8)(x)] = [w) + Y #(xnZ(rs(r)
r=qo+2

q
<o)l + Y 9|2 050)
r=qo+2

q
<2max{|Cy|,|Co|} +m2 Y “(x,7)
r=qo+2

< 2max{|Cy|,|Ca|} +m2é <1,

which leads to
el <

which gives 7 : D — D. As a consequence, .7 has a unique fixed point in R(qg — g0 + 1)
according to Theorem 16. Finally, we see that (2) has a unique solution, namely g, and it
satisfies ||g2]| < 1. Hence, the proof is complete. [I

6. Numerical Examples

The following examples are presented to understand the applicability of the above results.

Example 1. In the first example, we consider the FBVP

-1

a (R%A% g) (x) = (gz + (x + ;)2 +9> , x €N(2;10),
g(0)=1, g(10) =2

We can observe that
—1

2
q0=0,9=10,0=15Z(x+6—-1,g(x+6—1)) = (gz—l- <x—0—;> —0—9) i

Ci=1C =2 0>2.

Moreover,
M = max ’Z(x+971,g(x+971))’:1l
(x,g)ENLOx [~30,3¢] 9
and
9 _
5= ——" (124 05—1)% = 15.4738
asres) 2T ) '
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These give that 6 < ﬁ Therefore, FBVP (36) has at least one solution (say go), which satisfies
|g0(x) < 3¢| for x € N(0;10), according to Theorem 12.

Example 2. Here, we consider the FBVP
3 1 .
- (&%AZ g)(x) =x+ 55 sin(g(x+05)), x e N(2;10),
§(0) =1, g(10) =2.
It is known that go = 0,9 = 10,0 =15, Z(x +6 —1,g(x + 6 — 1)) = x + (0.05)sing,

C1 =1, and Cy = 2. It is easy to see that Z satisfies the Lipschitz condition with respect to g on
N(2;10) x R; it has the Lipschitz constant K = 0.05. Moreover,

(37)

9 N
5= ——(12)% = 15.4738,
(1.5)1"(2.5)( )
which implies that 0 < Ké < 1. Thus, in considering Theorem 17, FBVP (37) has a unique solution
on N(2;10) x R.

7. Conclusions

We considered the uniqueness of solutions for FBVP (2). We constructed a discrete
GF in the sense of Riemann-Liouville operators. In the main results, the minimum value
of the GF was found. Furthermore, using five hypotheses (H1)-(H5) together with the
Guo—Krasnoselskii theorem, we established the positive solutions of (11). Next, by defining
the operator (18) together with the theorems of Brouwer, Leray-Schauder, Krasnoselskii—
Zabreiko, the existence of solutions for FBVP (2) was derived. In addition, based on
the Contraction Mapping Theorem and Lipschitz constant conditions, we obtained the
uniqueness of a solution for (2). Finally, the applicability of the main results was confirmed
via two special examples.

An important direction of research that has remained unexplored up to now is related
to other types of discrete fractional operators that are continuously used over discrete
fractional models (see [13,14]). Hence, new discrete fractional operators should be used to
prove existence and uniqueness for fractional boundary value problems. Therefore, these
will be welcoming lines of thought for future research.

Author Contributions: Conceptualization, A.A.L.; Methodology, M.A.Y.; Software, M.A.; Investiga-
tion, R.PA.; Resources, M.AY.,, Data curation, E.A.-S.; Writing—original draft, P.O.M.;
Writing—review & editing, M.A.; Visualization, P.O.M.; Supervision, E.A.-S.; Project administra-
tion, R.P.A.; Funding acquisition, A.A.L. All authors have read and agreed to the published version
of the manuscript.

Funding: The publication of this research was supported by the University of Oradea, Romania.
Data Availability Statement: Data are contained within the article.

Acknowledgments: Supporting Project number (RSP2024R136), King Saud University, Riyadh,
Saudi Arabia.

Conflicts of Interest: The authors declare no conflicts of interest.

References

1. Hilfer, R. Applications of Fractional Calculus in Physics; World Scientific: Singapore, 2000.

2. Agarwal, R.P. Difference Equations and Inequalities: Theory, Methods, and Applications; Chapman and Hall/CRC Pure and Applied

Mathematics Book: Boca Raton, FL, USA, 2000; Volume 228.

Atici, F; Sengul, S. Modeling with discrete fractional equations. J. Math. Anal. Appl. 2010, 369, 1-9. [CrossRef]

4. Silem, A.; Wu, H.; Zhang, D.-]. Discrete rogue waves and blow-up from solitons of a nonisospectral semi-discrete nonlinear
Schrodinger equation. Appl. Math. Lett. 2021, 116, 107049. [CrossRef]

5. Cabada, A.; Dimitrov, N. Nontrivial solutions of non-autonomous Dirichlet fractional discrete problems. Fract. Calc. Appl. Anal.
2020, 23, 980-995. [CrossRef]

S

132



Mathematics 2024, 12, 2864

10.
11.
12.
13.
14.

15.
16.

17.

18.

19.

20.

21.

22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

Wu, G.; Baleanu, D. Discrete chaos in fractional delayed logistic maps. Nonlinear Dyn. 2015, 80, 1697-1703. [CrossRef]

Gholami, Y.; Ghanbari, K. Coupled systems of fractional V-difference boundary value problems. Differ. Eq. Appl. 2016, 8, 459-470.
[CrossRef]

Atici, EM.; Eloe, PW. Initial Value Problems in Discrete Fractional Calculus. Proc. Am. Math. Soc. 2009, 137, 981-989. [CrossRef]
Baleanu, D.; Wu, G.C.; Bai, Y.R.; Chen, EL. Stability analysis of Caputo-like discrete fractional systems. Commun. Nonlinear. Sci.
Numer. Simul. 2017, 48, 520-530. [CrossRef]

Mozyrska, D.; Torres, D.EM.; Wyrwas, M. Solutions of systems with the Caputo-Fabrizio fractional delta derivative on time
scales. Nonlinear Anal. Hybrid Syst. 2019, 32, 168-176. [CrossRef]

Abdeljawad, T. On Riemann and Caputo fractional differences. Commput. Math. Appl. 2011, 62, 1602-1611. [CrossRef]

Atici, EM.; Eloe, PW. A transformmethod in discrete fractional calculus. Int. ]. Differ. Equ. 2007, 2, 165-176.

Abdeljawad, T. Different type kernel h-fractional differences and their fractional h-sums. Chaos Solitons Fract. 2018, 116, 146-156.
[CrossRef]

Mohammed, P.O.; Abdeljawad, T. Discrete generalized fractional operators defined using h-discrete Mittag-Leffler kernels and
applications to AB fractional difference systems. Math. Meth. Appl. Sci. 2020, 46, 7688-7713. [CrossRef]

Goodrich, C.S. On discrete sequential fractional boundary value problems. J. Math. Anal. Appl. 2012, 385, 111-124. [CrossRef]
Wang, Z.; Shiri, B.; Baleanu, D. Discrete fractional watermark technique. Front. Inf. Technol. Electron. Eng. 2020, 21, 880-883.
[CrossRef]

Ahrendt, K,; Castle, L.; Holm, M.; Yochman, K. Laplace transforms for the nabla-difference operator and a fractional variation of
parameters formula. Commun. Appl. Anal. 2012, 16, 317-347.

Wang, M.; Jia, B.; Chen, C.; Zhu, X,; Du, E. Discrete fractional Bihari inequality and uniqueness theorem of solutions of nabla
fractional difference equations with non-Lipschitz nonlinearities. Appl. Math. Comput. 2020, 367, 125118. [CrossRef]
Almusawa, M.Y.; Mohammed, P.O. Approximation of sequential fractional systems of Liouville-Caputo type by discrete delta
difference operators. Chaos Soliton. Fract. 2023, 176, 114098. [CrossRef]

Baleanu, D.; Mohammed, P.O.; Srivastava, H.M.; Al-Sarairah, E.; Hamed, Y.S. On convexity analysis for discrete delta Riemann-
Liouville fractional differences analytically and numerically. ]. Inequal. Appl. 2023, 2023, 4. [CrossRef]

Chen, C.R.; Bohner, M,; Jia, B.G. Ulam-Hyers stability of Caputo fractional difference equations. Math. Meth. Appl. Sci. 2019, 42,
7461-7470. [CrossRef]

Brackins, A. Boundary Value Problems of Nabla Fractional Difference Equations. Ph.D. Thesis, The University of Nebraska-
Lincoln, Lincoln, NE, USA , 2014.

Abdo, M.S.; Abdeljawad, T.; Ali, S.M.; Shah, K. On fractional boundary value problems involving fractional derivatives with
Mittag-Leffler kernel and nonlinear integral conditions. Adv. Differ. Equ. 2021, 37, 2021. [CrossRef]

Ma, K,; Li, X;; Sun, S. Boundary value problems of fractional g-difference equations on the half-line. Bound. Value Probl. 2019, 46,
2019. [CrossRef]

Li, X.; Han, Z; Sun, S. Existence of positive solutions of nonlinear fractional g-difference equation with parameter. Adv. Differ.
Equ. 2013, 260, 2013. [CrossRef]

Chen, C.; Bohner, M; Jia, B. Existence and uniqueness of solutions for nonlinear Caputo fractional difference equations. Turk. J.
Math. 2020, 44, 857-869. [CrossRef]

Bekkouche, M.M.; Mansouri, I.; Ahmed, A.A.A. Numerical solution of fractional boundary value problem with caputo-fabrizio
and its fractional integral. J. Appl. Math. Comput. 2022, 68, 4305-4316. [CrossRef] [PubMed]

Goodrich, C.S.; Jonnalagadda, .M. Monotonicity results for CFC nabla fractional differences with negative lower bound. Analysis
2021, 41, 221-229. [CrossRef]

Wang, X.; Wang, G.; Chen, Z.; Lim, C.W,; Li, S.; Li, C. Controllable flexural wave in laminated metabeam with embedded multiple
resonators. SV 2024, 581, 118386. [CrossRef]

Li, C.; Zhu, C,; Lim, C.W.; Li, S. Nonlinear in-plane thermal buckling of rotationally restrained functionally graded carbon
nanotube reinforced composite shallow arches under uniform radial loading. Appl. Math. Mech.-Engl. Ed. 2022, 43, 1821-1840.
[CrossRef]

Guo, LM,; Cai, JW,; Xie, Z.Y,; Li, C. Mechanical Responses of Symmetric Straight and Curved Composite Microbeames. J. Vib.
Eng. Technol. 2024, 12, 1537-1549. [CrossRef]

Chu, C,; Liu, H. Existence of positive solutions for a quasilinear Schrodinger equation. Nonlinear Anal. Real World Appl. 2018, 44,
118-127. [CrossRef]

Liu, H.; Zhao, L. Ground-state solution of a nonlinear fractional Schrodinger-Poisson system. Math. Meth. Appl. Sci. 2022, 45,
1934-1958. [CrossRef]

Mohammed, P.O.; Agarwal, R.P.; Baleanu, D.; Sabir, P.O.; Yousif, M.A.; Abdelwahed, M. Uniqueness Results Based on Delta
Fractional Operators for Certain Boundary Value Problems. Fractals 2024, accepted.

Guirao, J.L.G.; Mohammed, P.O,; Srivastava, H.M.; Baleanu, D.; Abualrub, M.S. A relationships between the discrete Riemann-
Liouville and Liouville-Caputo fractional differences and their associated convexity results. AIMS Math. 2022, 7, 18127-18141.
[CrossRef]

Agarwal, R.P; Meehan, M.; O'Regan, D. Fixed Point Theory and Applications; Cambridge Tracts in Mathematics, 141; Cambridge
University Press: Cambridge, UK, 2001.

133



Mathematics 2024, 12, 2864

37. Pietsch, A. History of Banach Spaces and Linear Operators; Birkhauser: Basel, Switzerland; Springer: Berlin/Heidelberg, Germany,
2007; pp- 49-50.

38. Mohammed, P.O.; Srivastava, H.M.; Muhammad, R.S.; Al-Sarairah, E.; Chorfi, N.; Baleanu, D. On existence of certain delta
fractional difference models. J. King Saud. Univ. Sci. 2024, 36, 103224. [CrossRef]

Disclaimer/Publisher’s Note: The statements, opinions and data contained in all publications are solely those of the individual
author(s) and contributor(s) and not of MDPI and/or the editor(s). MDPI and/or the editor(s) disclaim responsibility for any injury to
people or property resulting from any ideas, methods, instructions or products referred to in the content.

134



. mathematics

Article

On the Equivalence between Differential and Integral Forms of
Caputo-Type Fractional Problems on Holder Spaces

Mieczystaw Cichon *f, Hussein A. H. Salem > and Wafa Shammakh 3*

Faculty of Mathematics and Computer Science, Adam Mickiewicz University, Uniwersytetu Poznariskiego 4,
61-614 Poznan, Poland

Department of Mathematics and Computer Science, Faculty of Sciences, Alexandria University,

Alexandria 5424041, Egypt; hssdina@alex-sci.edu.eg or hssdina@alexu.edu.eg

Department of Mathematics and Statistics, College of Science, University of Jeddah,

Jeddah 21493, Saudi Arabia; wmshammakh@uj.edu.sa

*  Correspondence: mieczyslaw.cichon@amu.edu.pl

These authors contributed equally to this work.

Abstract: As claimed in many papers, the equivalence between the Caputo-type fractional differential
problem and the corresponding integral forms may fail outside the spaces of absolutely continuous
functions, even in Holder spaces. To avoid such an equivalence problem, we define a “new” ap-
propriate fractional integral operator, which is the right inverse of the Caputo derivative on some
Holder spaces of critical orders less than 1. A series of illustrative examples and counter-examples
substantiate the necessity of our research. As an application, we use our method to discuss the BVP

dﬁr}‘ d“r?‘
for the Langevin fractional differential equation ( T+ /\) x(t) = f(t,x(t), t € [a,b],A € R,

for f € C([a,b] x R) and some critical orders B, & € (0,1), combined with appropriate initial or
boundary conditions, and with general classes of {-tempered Hilfer problems with ¢-tempered
fractional derivatives. The BVP for fractional differential problems of the Bagley—Torvik type was
also studied.

Keywords: fractional calculus; tempered derivative; Holder space

MSC: 26A33; 26B35; 34A08; 26D10; 34B18; 47H10

1. Introduction

In this paper, we investigate an absolutely fundamental problem arising from the appli-
cation of the operator method (integral operators) to fractional-order differential problems,
namely, the problem of equivalence of differential and integral problems. This problem
depends not only on the problem under consideration or on the definition of the solution
adopted, but also on the assumptions made about the functions and, therefore, especially
about the function spaces in which integral operators operate. This problem has been
extensively discussed and commented on in [1].

We will begin by introducing the function spaces on which we will study fractional-
order integral operators. We will then discuss a very large class of such operators, examine
their properties, and consider the equivalence problem of differential and integral prob-
lems, in which the very classes of operators discussed will be useful. We are particularly
interested in problems involving operators that depend on two orders of the derivatives.
These problems are analogous to those for integral equations involving multiple deriva-
tives of unknown functions of different orders, but in this case, we have a much more
complicated problem because successive differentiations and integrations are not the same
operations. Of particular importance, then, is the study of how to formulate differential
problems in equivalent integral form. When we study fractional differential problems, the
key point is to find their equivalent integral forms.
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This is an absolutely essential and fundamental step in the study of differential equa-
tions of fractional order. Surprisingly, it is sometimes overlooked.

The results of Hardy and Littlewood [2] are the origin of such studies for the Riemann-
Liouville operator, and then this research continued in subspaces of the space of con-
tinuous functions (cf. [1]). Already the first results of this kind, based on the paper [2],
showed clearly that the natural domains of the operators are Holder spaces (cf. also [1,3-5]).
This is because the values of fractional operators always lie in Holder spaces. For instance,
itis known thatfor1/p <« <1+4+1/porp =1and 1 < a < 2, the fractional Riemann-

Liouville integral operator I* is bounded from L?[a, b] into H%% [a,b]; hence, for u € LP,
I*u is Holder continuous with exponent « — 1/p, thus [*u is continuous.

However, this is not sufficient to study the equivalence problem, since outside the
space of absolutely continuous functions, differential and integral problems are not nec-
essarily equivalent. We need to construct Holder spaces suitable for the problem under
consideration and study the properties of integral and differential operators on these spaces.
Recall that Holder spaces are fundamental to studying singular integral operators at all.

The equivalence problem of fractional-order differential and integral problems is
much more complicated for operators depending on two different orders (fractional). Such
operators, apart from achieving greater generality of considerations, have many natural
applications and are, therefore, worth studying. Thus, in this paper, we will deal with the
Langevin and Bagley—Torvik equations. Note, that the results for Langevin-type equations
are particularly interesting because of the need to study two different orders of fractional
derivatives ([6]).

The study of equivalence problems in this paper will, therefore, focus on the equations
of the Langevin boundary-value problems with Caputo-type fractional derivatives [3,6]:

dﬁ/l" q~H
“ (JZ +A>x<t> _ (6 x(1),

fort € [a,b], A € R, f € C[a,b] x Rand B,a € (0,1), B+ a < 1, combined with an
appropriate initial or boundary condition. It is worth noting that such questions have been
studied in C[a, b], an excessively large function space. We do not impose any ordering
between a and B (cf. [7-9] and references therein). We study the problems for several classes
of tempered fractional-order derivatives obtaining a number of new results and each time
establishing Holder spaces suitable for the equivalence of differential and integral problems.
The fractional Langevin equation was used for modeling of single-file diffusion and for a
free particle driven by a power law type of noise. Also, the transformation of the Fokker—
Planck equation, which corresponds to the Langevin equation with multiplicative white
noise, into the Wiener process is made available for any prescription (cf. [10]). Interesting
applications of this equation are discussed in detail in [11].

This problem is also related to the Bagley-Torvik equation (with derivatives of order 2
and 3/2, respectively). This equation can be used to model the motion of a rigid plate
immersed in a Newtonian fluid and connected to a fixed point by a massless spring.
Moreover, in [12], they also showed applications of this fractional equation to the theory
of viscoelasticity. At the same time, it is worth mentioning that the fractional Langevin
equation has been used to discuss Brownian motion and anomalous diffusion, which is
useful in the study of generalized elastic models and in protein dynamics (see [3] and
references therein).

A more complete description of the two types of problems and their interrelationships
can be found in [3]. It is worth noting that in the classical fractional-order problem, we have
« + B < 1, and so far, only the operators that are not weakly singular (e.g., for « = 3
and 8 = 3/2) have been studied. We will cover this case. A study of such problems with
a purely mathematical motivation can be found in [13,14], for instance.

The main goal of this paper is to establish equivalence between appropriately defined
solutions of a fractional differential boundary value problem and solutions of the corre-
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sponding integral equation. This type of equivalence is well known for functions from the
space AC[a, b] [3]. However, it is known that solutions of integral equations are Holder
continuous, so this space does not seem to be the best choice. With the results obtained, the
paper was able not only to investigate the existence of continuous solutions of the Langevin
equation (see [5,15]), but also to demonstrate their existence in Holder spaces. In this paper,
we will identify corresponding differential and integral problems with tempered fractional-
order derivatives and study the operators generating such equations on Holder-type spaces.
Due to the completely different norms and their properties, this requires a separate and
deeper analysis. In the cases of interest, we will show the equivalence of differential and
integral problems by bridging the gap in the current studies.

As an example of the application of the results obtained, the paper will be comple-
mented by results on inhomogeneous Langevin-type problems.

2. Preliminaries

We begin by introducing the function spaces on which we will study fractional-order
integral operators. Fractional integrals can improve local properties of functions, but
fractional derivatives can have the opposite effect. Therefore, it is necessary to study the
mapping properties of fractional integrals in different function spaces. As we have already
pointed out, Holder continuity of solutions is strongly related to fractional-order problems
(for example, [1,2,4,5]). This type of space is, therefore, a natural candidate for equivalence
studies of differential and integral problems of fractional order. We should start with the
Holder-type spaces. For the convenience of the reader, we will recall the basic concepts
and facts.

For v € (0,1), the Holder space H"[a,b] consists of all functions f : [a,b] — R
such that for t,s € [a,b], there exists a constant M > 0 (independent on t, s) for which
|f(t) — f(s)] < M|t —s|7. In addition, if f(a) = 0, we consider the so-called little Holder
spaces and we write f € H][a,b]. Obviously, f € H"[a, b] if the following seminorm

{If(f)—f(S)}

[f]’)’ = sup |t—S|7

t#s

is finite. Also, when H"[a,b] equipped with the norm ||f|, := || f|l. + [f]y, it becomes
a Banach space (cf. [4,5,15,16]).

It is important to note that there is a relationship between the Holder space and
nowhere differentiable functions. There are functions that are Hélder continuous but not
absolutely continuous, such as the Weierstrass function, and functions that are absolutely
continuous but not Holder continuous. For example, the function f : [0,1] — R defined by
f(f) :==t% 0 < a < ¢ < 1, is absolutely continuous on [0, 1], but f ¢ H7[0,1]. However,
for 0 < 91 < 72 < 1, it is not difficult to show that

C[a,b] € H'[a,b] € H"?[a,b] C H"[a,b] C Cla,b].

Obviously all embeddings are strict, e.g., the function f(x) = 1/log(x —2) for
x € (0,1] and f(0) = 0 is continuous, but not in any Holder space of exponent a > 0.
It is worth noting at this point that the embeddings between Holder spaces and their
embeddings in C[a, b] are compact (as a consequence of the Arzeld—Ascoli theorem), and
so using compactness when studying operators acting between them will be a natural
method, where otherwise either the norm contraction property or additional assumptions
about the functions under study are needed. The embeddings of different Holder spaces
are not dense.

There are various modifications and generalizations of classical fractional integration
operators that are widely used in both theory and applications. The following definition
unifies various fractional integrals for integrable functions, allowing for the solution of
initial and/or boundary value problems with different types of fractional integrals and
derivatives to be solved in a unified way.
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For the convenience of the reader, we will now recall all the definitions related to
the class of integrals and fractional derivatives of interest. Let € C![a, b] be a positive
increasing function such that ¢/(t) # 0 for all t € [a,b] with i(a) = 0. Throughout the
paper, we will make these assumptions about the function .

Definition 1 ([17,18]). (y-tempered Riemann—Liouville fractional integral). The tempered 1-

Riemann-Liouville y-fractional integral of a given function f € Li[a,b] of order & > 0 and with
parameter u € R is defined by

Lo = r(loo /at”“"“*“"@”<w<t> —(s)" " f(5)y'(5) ds. M

For completeness, we define ]If;’y f(a) := 0. Let us recall that
I f(t) = e O (e”w(t) f(t)), a € (0,1).
If £ 4(+) denotes the Mittag-Leffler function (see [19], then see [20])
720 [tﬁ’lé’%ﬁ(/\ﬂ)} = HBIE (M), w B> 0,A#£0, 9 >0, te01].

We can now define the concept of fractional differentiation [17,21] and list the proper-
ties needed to prove the results (see also [22-24]).

Definition 2. The -tempered Riemann—Liouville fractional derivative of order n + a, « € (0,1),
n € N:={1,2,---} and with parameter y € R is defined as

@Z"‘"‘f”f(t) = (g)ni)z’”f(t), where @ﬁ’”f(t) = nglp—a,Vf(t), f € Lila,b]

and where § := y + l[)’l(t) %.

Let us recall that
DU () = e MV D0 (e”‘/’(t) f(t)), a € (0,1).
It can easily be seen (see, e.g., [25]) that
D0 [tﬁflgw()\ﬂ)] =P 1E 5 W(AY), B>a>0,A#0,7>0, te[01].

In this paper, we do not study classical Caputo, as it is not an inverse operator of the
generalized integral operators under study, and its definition—although modeled on the
Caputo idea—is nevertheless different.

Definition 3 (tempered Caputo fractional derivative). The y-tempered Caputo fractional
derivative of order n +«, a € (0,1), n € N and with parameter y € R applied to the function
f € ACla,b] is defined as

4 " "y 4" :
. o
e F(1) = () e f(), where (1) =1, 5f.

The above definition of the derivative is very general and includes many other frac-
tional integral operators which will be considered later. In order not to stray too far from
the purpose of the paper, we will limit ourselves to citing the work of [5,15,22], where the
interested reader will find a discussion of the special cases covered by our definition.

Let us describe now the acting condition for little Holder spaces.
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Lemma 1 ([5], Lemmas 2 and 3). Let ¢ € Cl[a, b] be a positive increasing function such that
Y'(t) #0forallt € [a,b] with (a) = 0. Forany {,a € (0,1) such that { + « < 1

]Iy - H[a,b] — H5[a,b] is bijective.

0y HE 2, b] — Hg[a, b).

Also, according to ([5], Lemma 3), there exists a constant D4 > 0 such that

{Qﬁ’}‘XL < Dalx]a+¢,

whenever o 4+ < 1.
Recall that for any f € C [a, b], we have

My, Trl—a,pqa, L
DL f = 0L, I f = 0L,  f = £

However, we have

Lemma 2 ([5], Theorem 5). Let p € C[a, b] be a positive increasing function such that ¢/ (t) # 0
forall t € [a,b] with (a) = 0. Forany {,a € (0,1) such that { + « < 1, @"JJ’” is continuous

left-right inverse to ]Iy‘ on Hgﬂ [a,b].
Interestingly,
Hllp’”gx(t) = x(t) — x(a)e ™) holds true for any x € ACla, b].

3. BVP for Langevin Differential Equations

Let us now describe problems that take advantage of defining equivalent problems.
We now turn to the Caputo-type fractional Langevin differential equation. In this section,
we will consider the linear case. It is clear that our focus is on a purely fractional problem,
i.e., a situation where the sum of the two fractional parameters, « and B, is less than one.

AP/ gt
. (d‘j; +A)X(t)=f(t), @)

dtP

witht € [a,b], A € R, f € Ca,b], B,a € (0,1), B+« < 1, combined with an appropriate
initial or boundary condition.

As a direct consequence of our previous discussion of tempered derivatives of frac-
tional order, it follows that we will consider the following integral form:

1-Buz(rl-aps
I, P13 (1, 5+ A)x() = £(1).
We will first study the formal form of the integral problem that is equivalent to the
one we are studying. We will then verify the equivalence of these two problems in the

spaces studied above. It is important to note that this equivalence depends strongly on the
domain of the operators considered. Therefore,

L/ —aus / s . ,
Hlpﬂé(}lw au(S—l—/\)x(t) — () = (Hw au5+A)x(t) — Gt L 1B f()
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for some constant C;. Similarly,

Lus . e « | mphi
Iy E(0) + ATy x(0) = O s (W) + T ()

Then, the formal integral form (of any solution) for (2) has the following form:

)
Ty WO 1A - AT (o), 3)

fort € [a,b] and C; € R.
According to ([15], Lemma 5) and in view of Lemma 1, we see that if f € Hg [a,b]
with { +2a + 8 < 1, then (cf. Lemma 1) ]Ifﬁ Hfe Hgﬂﬂg[a, b] and (3) admits a Holder

continuous solution x € Hg+“+ﬁ [a,b].

It is unfortunate that, as shown in [26], the relationship between the left inverse of the
function d;"' /dt* and T}" is not as straightforward as one might expect, if not in the space
of absolutely continuous functions, then in Holder spaces.

Therefore, the existence of a Holder continuous solution to (3) does not guarantee the
existence of solutions to (2). Many authors avoided the problem of showing the equivalence
between the Caputo-type fractional differential problems and the corresponding integral
forms by defining so-called mild-type solutions. Recall, that this type of solution is exactly
defined to be a solution to an integral form of a Caputo-type fractional differential problem.
Also, some authors avoided the problem of showing the equivalence by redefining the
Caputo fractional derivative as

)t —ap—pup(t)
s =y - T ), @

for w € (0,1). Note that the definition (4) of the Caputo fractional derivative coincides with
the standard definition (3) on the space of absolutely continuous functions.

Considering spaces other than AC[a, b] leads to mistakes about the equivalence of
problems. We will explain this.

Remark 1. Even ifa,p € (0,1), a + B > 1, the equivalence between (2) and (3) fails outside
AC[a,b]: Let o, p € (0,1), a + B > 1, f be Holder continuous of some order less than 1. In view
of the semi-group property of the p-tempered Riemann—Liouville fractional integral (see e.g., [5,15]),
we can rewrite (3) as

e_?‘*lp(t)

x(t) = x(a)e_”‘/’(t) + Clm

1, -1, ,
(O + TP AL, )
for a,p € (0,1), a+pB > 1, t € [a,b]. Lemma 5 in [15], together with our observation
that ]szﬁ Hf o= ]Illﬁ’” ]Iyrﬁ e f is in ACy[a,b], give a reason to believe (5) admits a solution
x € ACyla,b]. Hence, by ([15], proof of Lemma 4) (see also ([20], Lemma 2.1)), we obtain
Iy = ]111/,’” Hi’” ox. Therefore,

¥
~ eil'ﬂp(t) 1 1X+ﬁ*1,]/l apT
ox(t) =C @) (p(1) +1, f(t) = AL ox(t).
Hence,
dgy I—aps t By Lps.
Jax(t) = I, ox(n) = Cre MW L T £() — AL 5x(t)

= Cre MO+ IR F(1) — Ax(t).
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So,

dy” 8

e X(D) + Ax() = Cre M0 L T £ ().
Again,

dﬁ/}‘ d"‘/ﬂ dﬁ/#
i (G )= Gt

is meaningless when f ¢ ACla, b].

Remark 2. Even if x € (0,1), B € (1,2), the equivalence between (2) and (3) fails outside
ACla,b]: Let «(0,1), p € (1,2), f € Cla, b]. Then, (2) takes the form

5Ty P13 (1, ™5+ A)x(t) = £(b).

So,
2 ST 1 T 1, _
]Il ﬁ”é(ﬂ tx#(s-f—/\))((t) = ]Ilyf(t) -‘r—(joe ‘ul[J(t).

Operation by ]Iffl’” implies

efﬂw(t)
I'(p)

IS (T, 84 A)x(t) = Ty () + Sy (w()P

Hence,

Coepr(t)

I—apus — () P =
(]Ilp 5+A)x(t) Cre O+ T

Consequently,
Lus ,
Hlpy&x(t) + )\]If;)“x(t)

e~ Hy(t) Co

= Cir g O+ I () + O]

—up(t) at+p-1
arpyt )

From the above, we must conclude that

e WO - AL () (6)

Again, ([15], Lemma 5), along with our observation that ]Iyﬁ M= ]Illp’”]lf’5 e fisin

ACy|[a, b], give reason to believe (5) admits a solution x € ACyla,b]. Therefore,
7 . a—1 BH+a—1,u
Bx(t) = Gy O I

e MV () P2 — AT Ox (1),

Hence,

v (t) = Hl_“'ygx(t) :Cle_F’¢(t)+Hirﬂf(t)

+ e ()P — AL O (1),
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So,

d M
2—B, 1, _
I, 5”(;;“ +A> x(t) = L' f(t) + Coe Y1),

d/sfﬂ d‘W‘
[ 4 _
W ( are + )L) X = f/

is meaningful for any continuous function f € Cla, b].

Thus,

Remark 3. When B € (0,1), « € (1,2), the equivalence between (2) and (3) also fails outside
AC[a,b]: Let B € (0,1), « € (1,2), f € Cla,b]. In this case, (2) takes the form

- ﬁ”a( 12" “‘5+A) (t) = f(1).

So,
L3854 A)x(t) = () = (35 +A)x(t) = I £(0).
Hence,
2wz 1, 145, -
Hw a‘u(sx(t) +AH¢Hx(t) :]Ilerﬁ‘uf(t) + Cpe ()
Consequently,

_ N —py(t) "
I Sx(t) + AL (1) = coer(“) ((6) L+ T £ ().

This is how we come to
e~ Hy(t)
I'(a)

Again, ([15], Lemma 5) along with our observation that ]I‘Hﬁ Hf = IV ”sz+ﬁ71’;lf € ACyla, b],
give reason to believe that (5) admits a solution x € ACy[a, b] Therefore,

x(£) = x(a)e M) 4+ Co T ((£))* 71 + IR £(1) — AL x(1). @)

22—, Uy _ 1, 2,UT
Iy “M3x(t) = Coe MO + IRV £(1) — AL Ox(8),

gﬂlzp—a,ygx(t) _ Hi’”f(t) _ A]I}#’HEX(f) = ]Ii'/”f(t) — Ax(t).

dﬁfﬂ d“/ d‘B M
Sy = L,
dtb \ dre T

is meaningless when f ¢ ACla, b].

Hence,

In what follows, we have avoided the problem by showing the equivalence in a
different way, using the following definition:

t
LEF(D = LD, () = / POV T F(s)y'(s) ds
= e MOmL (0D, £ (1)), ®)
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Remark 4. Obviously, in view of Lemma 1, the operator I‘fp’” is well defined on the space ’Hgﬂ_“ [a,b]
for any exponent « € ({,1), ¢ € (0,1). Also, since (cf. [15]),

D, f(1) = e M ODO (VO f(1)), DT f(a) = 0, we (0,1),

it follows
I F() = O (270 (e 0f (1)), 1y f(a) =0,

Let us also remark that, the operators I;’V coincide with the usual definition of y-tempered fractional
integral operator Hz)’” on the space ACla, b]: For any f € ACla,b], we know that ([15], Lemma 4)
H;’”f € AC[a, b], then

wp e (TLES\ b pip
Il f = (]Iw 5)]11,, f=1"F.

Since the integrals improve the continuity properties of functions, similarly as in
Lemma 1, we can prove the following lemma for little Holder spaces H.

Theorem 1. Let iy € Cl[a, b] be a positive increasing function such that ¢/ (t) # 0 forall t € [a, b]
with ¢ (a) = 0. For arbitrary u > 0, «, 8, € (0,1) such that w — 6 > {, we have

1" HE e, b) — MG, ).

In particular, for any «, ¢ € (0,1) with & > {, the operator If;’” maps the Holder space Hg_“H [a,b]
into itself.

Proof. Letx € ’Hg*“l [a,b] and define f = :Dllp_“’”x. Sincea > ((—a+1 < 1), it

follows in view of Lemma 1, f € Hg[a, b], for h > 0sothata <t < t+ h < b and note that
If(t) = f(s)| < [fl¢|t — s|® for any t, s € [a, b]. Therefore,

Iy (t+ ) — () = LDy x(t+ 1) — 1D, (1)

= I f(e+m) — 1 f()

_ /at+h e~ —06) £(5) 5 (5) ds — /ﬂt MO0 £ (s)y/ () ds

— /_:u e M=) £t Yy (+ — ) ds
- /0 T =9 9) £ )yl (¢ — 5) ds

- /O o {emnpeH—p0-5) _ o= (¢ — 5)y (=) ds
n /_Oh e~ M) —4(=9) (1  $)y/ (¢ — 5) ds

_ /0 t’”{e—uw(wh)—w(t—s)) e HO D (£t —5) = f(0) (¢ —5) ds
b [ oM (11 ) — f(0) 1~ )
[ (1) — fa)) (6 ) ds
= [ e OO (1(6) — fla)) (- 5) s

These estimates will, therefore, allow us to examine the Holder continuity order for
I;’V x. Our proof will follow the ideas from ([5], proof of Theorem 5), although the estimates
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must be obtained in the case we are considering and are new. In order not to prolong this
paper, we will limit ourselves to the differences in the main steps of the proof, details of
which can be found by those interested in [5]. To show in which Holder space the values of
this operator lie, the right side of this estimate can be split and examined separately:

L x(t+h) — Iy‘x(t)‘ <A+B+C,

where

i H / O n () —p(t—s)) _ / o e—u<w<t>—¢<t—s>>}| F(8) = F@) g/ (£ —s) ds

—h

~ 0 ’

Bim [ e nOEH b)) ﬂNWG*ﬂ%

~ f—

C _/ e H(W(t+h)—p(t=s)) _ ,—n(p(t)— }|f(t—s) F(O|Y' (¢ —s) ds.

We will now estimate the order of the Holder condition for each of the expressions
separately.

According to the definition of the Holder seminorm, and taking into account that
fe ’Hg[a, b] (as claimed above), so |f(t) — f(a)| < [f];(t —a)¢, t € [a,b], we come to the
following conclusion:

t—a
A< [flg(t— p(t+h)—y(t=s)) _ MO =p(E=9) |/ (F — ) ds.
a) ‘/ /0 e Y (t—s)ds

Since ¢ € C![a, b], using the continuity properties of maps
s (YE+h) —¢(t—s)) and s (Pp(t) = ¢(t —5)),

and according to the mean value theorem, there exists 1 € (t —s,t +h) and 7, € t —s,t)
such that

Ylt+h) =yt —s) =¢'(m)(h+s), () —yp(t—s) =¢'(n)s.

This gives us

i< et — a)g /Ow(t+h) e /0#'(:%) —
< [Flelt = aF(u D+ 1) — p(8)] < [F[9/]] (¢ — )
< [flg(=p ||y ||h.

Consequently, taking into account the various possible cases concerning the value of
h, we have

A Alellw'[| (= Rt = el || (= “hpl+e- (a=0) pu—5

[fg“l,’) H h1+§ ”H")(b—a)"‘ 5’

IN A

fort —a<h<b-—a,and
A el || (=p ) (E = a)s %2t = a)* °h < [fl |9/ || (=~ )22 (b — a)*

<
< ngl/J H hl-s—é a—i—&(b a)”‘_‘s,

for h <t —a < b — a. We, therefore, obtained the expected estimates for A.
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In a similar way, we can also estimate B:
~ 0 p(t+h) = p(t)
B S [f]g / eiﬂ(lp(t*»h)ilp(tfs))sélpl(t — S) ds — U]g/ Sée*‘HS ds
—h 0

2 et < DI s
< L — g+ < LHEE ety

[fig(qvin;@ Y

It remains to estimate:

- t—a
C < [flclle /0 ’e*ﬂ(¢(f+h)*¢(f*5)) o m®)—9(t=5)) | 4.

Note again that there exists 77 € (t —s,t+h) and 1, € t—s,t) such that

P(t+h)—ypt—s) =y (n)(h+s), i) —yp(t—s) = ' (12)s, after the substitution
s — 7, we obtain that

C st ds

IN

t—a , )
[f]nglJ'H/o ’: oY () (hts) _ p=uy/ (112)s

Aelw'll [

Hence, if t —a < h < b — a, we arrive at

et () (s+D)h _ p=p/(n2)sh | 14240 4o

IN

. [Pl i+

u(1+¢)

IN

1
Pl [ s =

[Flely! 11850 (b — a)ed
- u(1+7) :

If t —a > h, and by calculating the integrals under consideration, we obtain

C < Ulellwlln e | |,e¢’<j:<h+s€h>—e¢:vz>sh ¢ ds
< Uiyl lé]%’ir'];z?hlj)oh)e“; - (&’(;;jfg
= Ulely'ln "= r+0) -1,
where
wg| e ¥ mh 1 (' (1)) "1 Ce= ¥ (0l — (y/ () 1€
St @' ()W) (¢! (g2)h) 158 _‘ 1=+ ’

Since 1 — 112 (as h — 0), bearing in mind that

(@) PVl — (gl () TE () eV
fm e +i+o e R ey v =0

Therefore, ] < oo, and then there exists a constant K > 0 such that

Lo (b+ h) = T x(8)] < K[f]h! e,
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So if we go back to the function x and remember that f = CD}['W x, and using the

. . 1—a,u .
acting properties of D, ~", we obtain

{IM ‘x

v K[fl; = K[®y “"x]; < Clxl1—ase, 9)

] <
1—a+0+6

for a,6, € (0,1) such that « — ¢ > { and for some C > 0 calculated on the basis of
Lemmal [O

Example 1. Define x € ’Hgfﬁl [0,1] by x(t) := #5741, 7 < «. It is easy to calculate that

D}fa,ox(t) _ r(2+€_ DC) tél I‘;"Ox(t) _ r(?(_;ig)“)

1 e & 17
r1+9) €Hy 0l

Obviously, without loss of generality, we can assume that 0 < s < t and set u = s/t €
[0,1). Then, we have

t§+1 _ SCJrl - 1— u§+l _ 1—u
(t=s)fmorl = (1—u)btl(t—s)= = (1—u)(t—s)*

=(t—s)* <1
So140x € 15 1[0, 1]. Precisely, I*°x € #}[0,1] € #5 **'[0,1], forany p >  — a +

ol gl plHl Gt 1—ubtl 1—u
< < <
o = (s = a5 s = A= w)(i—s)

=(t—9)* <1

We will now present a quantitative version of the rather expected fact that the integral
operator transforms Holder spaces into their subspaces, so we should output what is the
limiting case. According to (9), we obtain

Corollary 1. Define IZ)“’” = Iﬁ’” If;’” .. 'Ig’” . Then, for any «, ¢ € (0,1) witha > (,
_\/_/
n—times

) = B S s

Therefore, if in addition C < 1, then for any x € ?—lg+1_“[a, b], [I’l;,“’”x}l - — 0 as
- o
n — oo.

Corollary 2. Let ¢ € C'[a,b] be a positive increasing function such that ' (t) # 0 for all
t € [a,b] with ¢ (a) = 0. For arbitrary u > 0, a, 5, € (0,1) such that { < min{«, B}, we have

1 0 M1y T P o, b] — My a, b,

Proof. (1) Let x € ,H(1)+§—ﬁ [a,b], B < a and note, in view of the particular case of

Theorem 1, Ii’”x € Hé%*ﬁ [a,b] C Hé+€_“[a, b]. Again, by the particular case of

Theorem 1, it follows that I;’V Ii’” x e H(l)Jrg_“[a, b].

(2) Letx e ’Hé%*ﬁ[a, b], « < B and define a number 6 := f —a. Since f—35 = a > (,

from Theorem 1, it follows that Ii’} ‘x € 7-[(1)%7’8 o [a,b] = H(l;rc*“ [a,]]. Again, by the

particular case of Theorem 1, we obtain Iﬁ’” Ii’” X € Héﬁﬂx [a,b].

O
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, Ly e, ,
Remark5~. For any f € ACla,b], we have Ig”f = ]Iwyé]lﬁyf. By [15, Lemma 4] Hf‘p”f €
ACla, ], (5]1%”4 f € Li[a, b] and consequently (see [15], Formula (4))

I F(E) = I (1) — e MO f(a),

We can now study the inhomogeneous integral linear equation, which is the basis for
any further study of integral problems of the type studied.

Theorem 2. IfF € ’Héf"‘% [a,b] with &« > {, then for sufficiently small A € R, the linear
fractional integral equation

x(t) = F(t) = A-T"x(t), t € [a,b], (10)

admits a Holder continuous solution x € 7—[(1]7”5 [a,b].

Let us start with an observation. From the properties of the seminorm, we obtain
an estimation:

W1are < [Fliase M [Px] < [Fliasg + MCEH_gia

1-C+a

It follows that

e

[F ]1fuc+§
_ < — = |F]1_ Al-CO)" .
[x]l a7 = 1—|/\|C [ ]1 a+C n;l“ | C)
Then, for sufficiently small A € R, the series is convergent and then any continuous
solution x of (10) must lie in the space 7—[(1)+§_“ [a,b] provided that ||x||, < oo. Next, for any
fe ’H(l)_wrg[a, b], we know that (cf. [5], Lemma 3)

DL (r) = 11“6)4 ,; /ﬂ te*ﬂ(lli(f)*llf(S))(lp(t) —(s))* 2x(t) — x(s)]y' (s) ds

+;4razit)) /ﬂt e HWO=0E) (1) — p(s))* g/ (s) ds.

Hence,

oy x| < oy [ IO —pie) ) s

I #1|oo /ﬂte—y(lp(t)—l/ﬂ(s))(lp(t) —p(s)* 1y (s) ds.

It is not difficult to see that
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oty ()] <H1”‘©1 “ly ()’

P
< 2\|x|\oomg" [ v ( [ e ) — o))y ce) de) y/(s)ds
+?41L(’:|L|5>0 /t e HW()=y(s)) (/ﬂse ) =9 ((s) — ()" 14, (6) dg) ¥/ (s) ds
< 2sllagy [ [ OO pls) — p(E) ) (o) ds de
el [ 9O ) - ()" (0) o/ (5) s o
< 2|x|oor<1a) [ OO (ye) — p(6))* 1y (0) a0
s gl " ents 040 (1) - g6y (0) o
<

1111l oo [2+ V||1/J||}

I'(1+a) a+1]

Now, we use the Banach fixed point theorem in order to prove that (10) admits
a solution x € Cla, b]. But we also check its regularity, i.e., whether it belongs to the Holder
space with exponent 1 — & + ¢ with a > (.

Proof. Define the linear operator T : ’Héfﬁg[a, b] — ’HéﬂHé [a,b] by
Tx(t) = F(t) — AL x(t) = F(t) — AL®, “"x(t) t € [a,b], a € (0,1)

Obviously, given Remark 4 and Theorem 1, T is well defined. Since (cf. ([5], Theorem 5))
@b,_th € ’HO [a,b] C Co[a, b], then for any x,y € ’H1 ot [4,b], we have (in view of (9))

VI L | L < _
{Ill] Iy nyHC [I‘/’ (x y)]l—oché_C[x Yhoese
and
wp _ » HIIJII 1 =¥l [, , ¥l
Gy, =m0~y < B e )
Therefore,
< MR —ylleo [, pllel
ITx = Tyl fy < T a) 24 £ w1 | T EIME =Yl < A = Yllgor

where A = max{ rl(‘ﬂ,x) {2 + a‘lﬂq C}.

Then, for sufficiently small A, by the Banach contraction principle, T admits a (unique)
fixed point x € 7-[0+€ “la,b]. O

In view of Lemma 1, we have:

Lemma3. 1. Forany(,a € (0,1),a > Jand f € ’HHé *[a, b], we have

"‘P‘

L F() = L, (L )0 () = LD (1) = F(8).
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2. Forany f € ACla, b,

o, U
LR = 1 (D, ) £ = 1 (L) £
= LSF(t) = £(t) — fl)e MO,

In this context, we revisit the question raised in the framework of the problem (3):
To obtain its formal integral form, we apply the results of Lemma 3. It is essential to
consider the need to regulate the exponent of fractional integrals. We note that we can
calculate the integral form of the differential equation under consideration: Consider the
problem (3) with f € ,H1+§ ﬁ[a b], 0 < ¢ < min{a, B} < 1, and either a +p < 1 or
«+ B > 1. Then,

B, dﬁy d B
iz ,
Iy dtﬁ (dt“ +A> (t) =TI,  f(t)

da M
(5& + A) (6) = 1y F(1) + Cre )

au
apy B oy Cre MU (y(t))"
I, dt“x(t) =T, T, f (1) = ALy x(t) + T+

—Hp() (w($))*
= —up(t) o PP E(py AT Cre " (y(t))
x(t) = x(a)e + I, T f(8) = AL x(t) + Tita)
Conversely, let 0 < ¢ < min{a,f} < 1and f € 7—[(1)%7/5[{1, b]. By Corollary 2,
we know that I'X’;‘ I’g e H1+§_“[a b]. Then, Theorem 2 shows that, for sufficiently small A,

the above 1ntegra1 form admits a Holder continuous solution x € 7-[1+§ “[a, b]. Therefore,
by Lemma 3, x must satisfy the problem (3): Obviously, as in the proof of corollary 2,

we know (given f € HHg P [a,b]) that Iﬁ e ’;’-[1+€ “[a,b] and, therefore, by Lemma 3,

we have
A" i o _op dy" 5
CUTPM £ TP M
dt"‘I‘/’ L,°f=1,"f and WI#J f=f.
Hence,

dﬁu d, di,u ;
_ M _
M<wa+g<>—ﬂgwﬂw 7o),
as required.

Remark 6. As already claimed in Remark 3, for p € (0,1), a € (1,2), the equivalence between (2)
and (7) fails outside AC|a, b]. Now, using the fractional integral operator defined in (8), we are able

to solve such a problem outside ACla,b]: Let p € (0,1), « € (1,2), f € Hé+€_ﬁ[a, b, ¢ <B.
Then, (2) takes the form

ﬁu
s (5112 ‘”’(5+/\> (1) =1 £ (1)

I
(8T "8+ A)x(t) = I £ () + Cre V)
o,

I, "8 () + AL x(t) = LT F(8) + Cop(t)e V0
24
]Illprh(sx(t> + A]Izrﬂx(t) — Hi;"ulg’”f(t) 4 Cl (lp(t> e*ﬂlp(t)'

I'(a)
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Hence,

_ () il B (B e
x(t) = x(a)e ALy x(t) + L, L,  f() + C T(a) e . (11)
Since o > 1, ([15], Lemma 5) together with our observation that ]I;’” Ii’” = ]Illl,’” Hzfl”l Ii’” fis
in ACyla, b, give a reason to believe that (11) admits a solution x € ACy[a,b]. Conversely,

~ a—1
Sx(t) = —ALY Mx(h) + Hz_l'ylg’}‘f(t) + Clwe—w(ﬂ.

¢ T(w—1)
Hence,
Iy "8 () + AL x(t) = LT £ (1) + Coe M.
Consequently,
dy — PH
m x(t) + Ax(t) =L, f (1)

Therefore, since f € Hé+€7ﬂ [a, b, it follows in view of Lemma 3 that

dﬁ” " dﬁ
dtﬁ dt“+A *7 f fi

is meaningful for f € 7—[(1)+€_’9[a, b].

Now, in order to clarify our idea, we will proceed to present the following

Example 2. Let B,a € (0,1), u = 0,9(t) = t,t € [0,1] and define f := @E’OZD’;"OLU, where
w(t) == W(t) — W(0). Here, W denotes the classical Weierstrass function:

o0 lbn

an’

It is well known that the Weierstrass function is Holder continuous of any order less than 1
(cf. ([271, Lemma 1)), but nowhere differentiable.

Let B,a,{ € (0,1) suchthat w + ¢ < 1, { < P and consider w as a function from HgM[O, 1].
Lemma 1 implies 1w € ’Hg[O, 1], f € ’Hgiﬁ[o, 1] and (cf. Lemma 2) ]I’f’O]Itﬁ’Of = w.

Consider now the following particular case of (3) with y = A = 0,9(t) =t

b0 g0
Wﬁx(t) =f(t), t€0,1], B,a,€(0,1), a+<1, {<B, x(0)=0. (12)

According to our first investigation, outside ACla, ], the fractional differential problem (12)
and the corresponding integral form

Cpt*

x(t) = m Cit*

0780 _

Fw(t), te[01]

are not necessary equivalent even on the Holder spaces: Obuviously, as already mentioned, W is
BO a0
nowhere differentiable on [0, 1], so ‘Ztﬂ ‘;ta x is “meaningless”.

Alternatively, as our second investigation shows that

Cyt®

_ 40780
X(t) = It OIt f(t) + m
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Since f € ng—ﬁ [0,1], it follows as in the proof of Corollary 2 that Ii’” f.e ’Hg*"‘ [a,b], and,
therefore, by Lemma 3, we have

df,O dr;c,O dﬂO dacO aO ,BO
atf ar* T dtﬁ gt i f =1

3.1. yp-Tempered Hilfer Fractional Langevin and Bagley—Torvik Problems

In the following, we extend the above discussion by replacing the tempered Caputo
fractional derivatives with the most general one, namely,

Definition 4. (y-tempered Hilfer fractional derivative) The y-tempered Hilfer fractional derivative
of order n +a, « € (0,1), n € N := {1,2,-- -} with parameter u > 0 and type p € [0,1]
applied to a function f € Ly|a, b] is defined as
B, \" B, B 1—a)us(1-B)(1—a),
T P = (5) TDPT £ (1), where HDp o= 500Gy PIm0,

For completeness, we define H]D)?p’ﬁ M= ]Ii’” ’5V]Illlfﬁ .
Obviously, when B = 0, we arrive at the i-tempered Riemann-Liouville fractional

derivatives where all the following results are well known and standard. So, we concentrate
on the most overlapping case when p € (0, 1]; we start with the following:

Lemmad4. 1. Forany B € (0,1]and ,a € (0,1),{ < wand f € Hg“f’x [a,b], we have

Hm & B 11k, 1—a)u (751+(1-B)(1—n), —
D .B.”I Vf(t) _ ]I‘B( )V((;H (1-B)( )V):Dl f(t)
1—a),pur(1-B)(1—a), — 1-a, —
Hi( ) H]It(p B)(1—«) Flcollp f(t) Hl,b "‘I‘»@b} af(t) f(t)

2. Forany f € AC[a,b],
1! TP f (1) = f(8) = fla)e MO,
Proof. Let f € AC|a, b] and note that
&, Hy& B — i (plrangp—a)psp(1=F)(1—a)u
L HDYP F() = T (% 1o e ) £t

v
Ly (SpatB(1-a),p5(1-p) (1-a),
I;" (5]14, H31) ”) £(b).

As in [15], (proof of Lemma 4) (see also [20], (Lemma 2.1)), we have

A-p) 1w gy _ €MD ()P f(a) 1, a-pa
Ty O = TFarapaa) WL RETI0)

(1=p)(1—a) e MO (1) P01 () gy 1wy pr
oty =" -pa-ay % #)

Hence,

I ORGP £ (1) = i) £ (a) + TS (1),

Thus,

1y DGR p(e) = 1580 fa) + 1 3F (0] = T5F (1) = £(8) = fla)e 0.

O
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We can now apply our results to a Langevin problem with i-tempered Hilfer fractional
derivatives. Let us consider the i-tempered Hilfer fractional Langevin differential equation:

HD?W(HD;W‘ +A)x(t) = f(t), te€ab], B€[0,1), aj,ar,€(0,1), (13)

with A € R, f € Cla,b] and a7 + ap < 1, combined with appropriate initial or boundary
conditions. Of course, (13) and the corresponding “standard” integral form are not equiva-
lent in the space C[a, b]. As in the case of B = 0, the Caputo case, we use our lemmas to
formally obtain the “new” corresponding standard integral form:

I$,H H]D);l,ﬁ/ﬂ (H]D)iz,ﬁfﬂ + )\)x(t) _ I;l'ﬂf(f)

(DR + A)x(t) = 517 £(1) + Cre ¥

cle—w/)(t) (p(t))*
F(l +ap)
clefwli(t) (p(t))*%
F(l + 0(2)

12 B2l (r) = AP F(F) — AL x(t) +

x(t) = x(a)e MO L IV £(£) — AT x () +

Let us examine the inverse relationship again. Let 0 < { < min{aj,a;} < 1 and
f e ’Héﬂf'xl [, b]. By Corollary 2, we know that Izz’; [If;m fe ’Hé%i“z [a,b]. Then, Theo-
rem 2 shows that, for sufficiently small A, the above integral form admits a Holder contin-
uous solution x € 7—[(1)%7“2 [a,b]. Therefore, by Lemma 4, x must satisfy the problem (13).

In fact, we have
HDPH(t) = — AT () +H D@PPIIRIT £ (1) = —Ax(t) + L £(8).
Hence,
H]D)?'ﬁ’y ( HDZJLﬁrH —I—/\)x(t) _ H]D)?’ﬁ’ylf;l’yf(t) = (1),
as required

All the above results can be obtained for the following fractional differential Bagley—
Torvik equation:

HDPH (1) + A FDI P (1) = £(1), (14)

B e[0,1],a1,a2 € (0,1), ap < &y, t € [a,b], combined with appropriate initial/boundary
conditions, where A € R.

The problem (14) has attracted some interest, e.g., [3,15] and some references therein.
Unlike [3,15], we consider the most interesting case when a1,y € (0,1) with ay < ay.
Compared to the results of ([15], Example 6), our result here holds for all 8 € [0, 1] without
imposing an absolute continuity condition on f.

Let € (0,7 — ap] and assume that f € H(l)Jrg*“l [a,b].

Standard arguments using ([15], Lemma 8) show that

Bt (10, —ay,
TGP (I + AT ) x(8) = £(8),
By Lemma 4
g, Hyya B (10m g — g, jt _ 1M
" MDA (I AT ) () = T £ (1)

Then, the formal integral form (any solution) of (14) is the following:

0, —ay, , —
(I AT Yale) = 17 (0) + Coe 00 as)
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Since f € ’H(l)%*“l [a,b], Theorem 1 tells us that Igl’” fe 7-[(1)%_(“1_“2) [a,b]. According
to Theorem 2, for sufficiently small A, the linear fractional integral Equation (15) admits a

Holder continuous solution x € Hé+€_“1+“2 [a,b].

Let us examine the inverse relationship again. Let f € 7—[(1)%7“] [a,b] and x €
Hé+€_a1+“2 [a,b] solves (15). Therefore,

Hmyx B (10u oy —ag, 1 __H By H my1.B.u —up(t)] _
D), (]IL/, +AT,, )x(t)— D PRI £() +1 D, [coe }_f.
Then, by ([15], Lemma 8), it follows that
U x(t) + A HDP M x(1) = £(8),

as expected.

In what follows, we extend the above discussion when replacing the usual differ-
ential operators with the most general ones, namely, the proportional (or conformable)
derivatives.

3.2. Applications

Let us present a short example of applications of obtained results for the fully nonlinear
Langevin boundary value problems. We propose to treat this example also as a set of open
problems, still insufficiently studied and solved for equations of fractional order. It turns
out that the choice of Holder spaces suitable for equivalence studies of differential and
integral problems leads to questions about the behavior of nonlinear operators in them, in
particular, superposition operators.

The study of equations in Holder spaces is natural and, due to the compact embeddings
of these spaces in C[a, b], allows the use of compactness methods. Moreover, it is inefficient to
try to formulate assumptions in the language of measures of noncompactness in these spaces
(however they are defined), since superposition operators are contractions with respect to
classical measures of noncompactness if, and only if, they are Lipschitz operators [28].

Let us consider the following y-tempered fractional Langevin nonlinear problem:

B.u
4"
dtP

dr
( dl’t’a +A> x(t) = f(t,x(1)), (16)

with boundary-value conditions x(a) = 0, x(b) = x;. Let us consider the case A € R,
Bac(0,1),p+a<1,,ac(0,1),a<(.

The three-point BVP for the Langevin fractional equation with classical Hilfer frac-
tional derivatives has been studied, for example, in [29], but for continuous solutions and a
jointly continuous function f satisfying some additional assumptions.

For tempered fractional derivatives, the problem has not yet been investigated. Apart
from investigating the problem with a much more general fractional-order derivative,
as will be shown below, our result is much deeper in terms of the theory of fractional
differential equations and the problem in Holder spaces is more interesting. The proofs in
that paper are based on the properties of the operators for absolutely continuous functions,
and in this paper, we simply show how to go beyond that case. In this context (also taking
into account the various derivatives), it is worth noting the difference between our Lemma 4
proved in two cases and ([29], Lemma 7). Neither the results nor the proofs from that paper
apply to the case of the Holder space. For the sake of clarity and to highlight the differences,
we will restrict ourselves here to the two-point BVP (cf. [9]), as this involves only minor
adjustments to the definition of the operator and the fixed point theorem used (cf. [30]).

Proposition 1. Let A € R, B, o € (0,1), B+a <1,,a € (0,1), & < {. Moreover, assume that
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(@) f:[a,b] x R — R generates the superposition operator N(x)(t) = f(t,x(t)) such that

N : Hgnax{l—é-s-a,l—g—s-/%}[a’ b = HglaX{l—C+a,1—C+/5}[a’ b]

being bounded and continuous.
(b)  there exists ry > 0 such that [[N(X) || max(1-za1-4+8) < IN-

if
lelPe vl 2 ulgl] | (Iwle ¥l r2 | ulyl
m'( I(p) {ﬁ+ﬁ+J>'< (@) [a+a+J>

HA(WWﬁW{2+qu><L

I'(a) x  a+1

then there exists at least one global solution x € ’Hé*é [a, b] of the problem (16) on [a, b].

Remark 7. Before starting the proof, we should recall why we chose the abstract form of assumption
(a). It is worth remembering this in order to justify the considerable variety of assumptions for
problems studied in Holder spaces.

In contrast to the situation in Cla, b, the fact that the superposition operator acts in some
Holder space does not imply its continuity or even boundedness. Even more surprising, in this
case, the generating function need not be continuous on [a,b] x R. But it means that it need not
be defined on Cla, b]. Moreover, if this operator is autonomous, it is always bounded, but need not
be continuous (cf. ([28], Section 2)). Our condition is, then, more general than for continuous
solutions. And this is precisely the reason for proposing studies of nonlinear operators on these
spaces. As we have shown, we have sufficient conditions for research, but they are neither optimal
nor necessary. Interesting ideas and examples can be found in [31].

Proof. First of all, we will make use of the equivalence of differential and integral problems,
which will allow us to study the integral equation:

sy (" B
Gy _Br
s <dtw —|—/\>x(t) — Pf(tx(t))

dtx,y
( dl/;a * A) x(t) = I £(t, x(t)) + Cre ™)

o,
auy _ qunb 2, Cre M0 (p(t))*
It e x() = LM £ (1 () — AL x(8) + ! e
au o Cie M) o
(1) = x(a)eH0 L IR0 (0) = A1yx(0) + Ly +(f)(t))

The converse relation between integral and differential forms can be proved again as
in Lemma 3.

The fact that in such a general problem, by obtaining an integral form equivalent to
the differential problem, it is possible to carry out the classical fixed point theorems is one
of the advantages of the present treatment of the subject.

We need to investigate also the superposition operator on Holder spaces.

N(x)(t) = f(t x(£)).

As claimed above, our assumption (a) is very general. We will look for a fixed point of

1— 11— 1— 11—
max{1-{+a §+5}[alb]_>%glax{ C+a €+ﬁ}[a,b]

the following operator T : H,, since we are
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looking for functions from little Holder spaces, i.e., with x(a) = 0 (which is consistent with
our assumption). Thus, this operator should be given by

Cre ") (p(1))*
r(l+a«)

Tx(t) = T I £(t, (1)) — AT x(1) +

defined on the expected space of Holder continuous functions. The constant C; can be
calculated from

Cre ") (1p(1))*
rl+a«) 7

Xp — Iatp'ylﬁ'yf(t, xp) + /\If;]”‘xb =

and as f (-, xp) is Holder continuous,

Fl+a) {
eI (p(E))"

For the sake of brevity, let us retain this notation. Now, let us construct an invariant ball
for T. By our assumption on N, we obtain ||[N(x)[|;_;,, < . Let us estimate both parts

G = xp - (L AT = M0 £(t, ) }

of the norm on Héfﬁa [a, b] separately. Let us suppose that x is a solution of the problem
under investigation. It is possible to demonstrate the following “a priori” estimation. First,
we need to estimate the supremum norm:

B, x, Cre M) (p(1))™
Il = 1Tl < LS00 + Al )+ 2 O

(P2 gl ] (el T2 gl
N(( r(p) [ﬁ+ﬁ+1D< o) [*aﬂD)

[Pl e vl el
+|A|< I'(a) [ +¢x+l] +1Gl- I'l+awa)

From this inequality, we obtain an estimation:

IN

[E41FS

il lellPer ¥l 12 wligl]) (Il ¥l T2 | gyl
S{rém}/ll‘m'(( r() [ﬁﬂmD ( r(@) {UHD)
lelte#l T2 plly]
"( [(a) [UHD

Now, we need to estimate the seminorm on the Holder space:

ZR].

[x]max{1—§+a,1—§+ﬂ} = [T(x)]max{1—§+a,l—C+ﬁ}
C: [N(x)]max{17§+uc,lf§+ﬁ} +[A]- [x]max{lfgﬁx,lféﬁﬁ}

IN

and then
_ CRy
[x]max{lwaer,lféJrﬁ} T 1= l/\l = Ro.

Thus, [|x||max{1—¢4+a,1-¢+g) < Ra- Put R = R; + Ry. By Bg, denote the ball

{x € [|xlmaxi1-c a1 gopy C Hg oot EHBl g ),

We just proved that T : Bg — Bg.
Now, we need to discuss the continuity property of the operator T on the ball Bg.

Since this operator is a sum and a composition of some operators: T = If;]’” Ig’” oN — )\IZ‘J’” o
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—np(t) @, . .
G W) s 5 constant function. By Theorem 1, tempered fractional

[(1+a)
integral operators are bounded on Hgnax{l_éﬂ’l_“ﬁ} [a,b], then being linear are continu-

ous. From our assumptions, it follows that N is also continuous between the considered
Holder spaces. Thus, all operators composing T are continuous on H(I)nax{lféﬂ’lfgﬁ ) [a,1].
As claimed before, we will apply the Schauder fixed point theorem, so we need to

present a compactness argument. Since max{1 —{ +«,1 -+ B} <1 — < 1, the space
H(r)nax{liéﬂ’lfﬁﬁ} [a,b] is compactly embedded into Héfg[a, b], we have T(Bgr) C Bg C

H(r)nax{l_gﬂ’l_“ﬁ} [a,b] C Héfg[a, b] and then By is compact in Héfg[a, b]. Thus, we are
able to apply the Schauder fixed point theorem in the last space and we are done. [

Id +Y, where ¥ =

Remark 8. It is worth noting that compared to an earlier paper, e.g., [29], with weaker assumptions
on the function f(-,-) we obtain more properties of the solutions, e.g., Holder continuity. Of course,
it is possible to obtain an analogous result for multivalued problems, but nevertheless, it is first
worthwhile to investigate multivalued superposition operators in Holder spaces (cf. [16]). We leave
this as an open problem for the reader.

Remark 9. Arguing similarly as in (16), we can also obtain similar results for the following
fractional differential Bagley—Torvik equation:

dﬁrﬂ d“rﬂ
4 4
1P x(8) + A —x(t) = f(tx(1)), (17)

with boundary-value conditions x(a) = 0, x(b) = xp incase A € R, B, € (0,1), « < B,
0<l<B—aa<

4. Conclusions

In this paper, we prove the equivalence of differential problems with ¢-Hilfer fractional
derivatives and integral problems with the corresponding fractional integral operators
in Holder spaces. We also show that such equivalence does not always hold outside the
given classes of function spaces. The Holder continuity of solutions of values of fractional
integral operators even acting on Lebesgue spaces is a well-known property, so it should
also be checked and proved for all fractional differential problems. Our studies are carried
out for the general class of -Caputo fractional derivatives.

We apply the equivalence results to the study of Langevin-type equations: a linear
inhomogeneous and boundary value problem that points in the direction of further research,
including boundary problems of various kinds.
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Abstract: This paper discusses finding solutions to the modified Fractional Black-Scholes equation.
As is well known, the options theory is beneficial in the stock market. Using call-and-pull options,
investors can theoretically decide when to sell, hold, or buy shares for maximum profits. However,
the process of forming the Black-Scholes model uses a normal distribution, where, in reality, the call
option formula obtained is less realistic in the stock market. Therefore, it is necessary to modify the
model to make the option values obtained more realistic. In this paper, the method used to determine
the solution to the modified Fractional Black—Scholes equation is a combination of the finite difference
method and the fractional differential transformation method. The results show that the combined
method of finite difference and fractional differential transformation is a very good approximation
for the solution of the Fractional Black-Scholes equation.

Keywords: modified fractional Black-Scholes; call option; put option; solution; finite difference
method; fractional differential transformation method
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1. Introduction

Nowadays, the development and application of mathematics have penetrated almost
every area of life, including investment problems. Investment problems are one of the
applications of mathematics in financial mathematics. Investors seek to buy or sell assets
traded on financial markets to obtain maximum profits. Derivative assets are financial
instruments whose value is determined by an underlying asset. One of the purposes
of using derivative instruments is to reduce risk by hedging against possible adverse
asset price movements. Options are a type of derivative product that is well known to
many people.

In 1973, Fisher Black and Myron Scholes built a model for option values called the
Black-Scholes model. The problem of determining the option value, which is determined
by the value of the underlying asset at a particular time, is not only a problem in economics
and finance but also in mathematics. The methods often used to solve the Black-Scholes
equation include the Laplace transformation and the Ito integral [1,2]. By using the Stochas-
tic Process, we finally obtain the formula for call-and-put options.

Mathematicians then developed the Black-Scholes equation model into a Fractional
Black-Scholes equation. This Fractional Black-Scholes equation model is a generalized
form of the Black-Scholes equation. Several methods for solving the Fractional Black—
Scholes equation include a combination of homotopy perturbation methods, Sumudu
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Transformations, and He’s polynomials [3]. The Fractional Black—Scholes equation can
be solved using the series decomposition method. It confirms that Sumudu Transforma-
tion and fractional calculus are used to solve the Fractional Black—-Scholes equation [4].
Meanwhile, the properties of Sumudu Transformation are used to solve partial differential
equations [5,6]. The Fractional Black-Scholes equation can be solved using the series de-
composition method, asserting that the Sumudu Transformation, combined with fractional
calculus, is utilized to solve the Fractional Black-Scholes equation [7].

In the same year, Ref. [8] combined the Laplace transform and radial kernel methods
to solve the Fractional Black-Scholes equation. According to several studies on analytical
solutions, the Fractional Black-Scholes equation is an endless sequence of Mittag—Lefler
functions. Ref. [9] researched the existence and uniqueness of solutions to the Fractional
Black-Scholes equation. Banach’s fixed point and Arzella Ascoli’s fixed point have all been
used to discuss the problem’s existence and uniqueness. To discuss the numerical solution
to the Fractional Black-Scholes issue, the Crank-Nickholson technique is used. Ref. [10]
solved Burger’s equation using the Modified Laplace Adomian decomposition technique
in 2015. Burger’s equation was represented using a partial differential equation. The
Laplace Adomian decomposition method provides a precise approach for obtaining precise
solutions and very speedy convergence of results. Various approaches can be used to
solve partial differential equations, including homotopic perturbation, variational iteration,
and Adomian decomposition methods. The embedding parameter in the homotopic
perturbation method is quite small. It was assumed that the solution to the differential
equation would be an infinite series. The Adomian decomposition approach makes use of
Adomian polynomials. The absence of the discretization variable is the primary advantage
of this strategy. Another advantage is the lack of the necessity for problem linearization,
although these approaches were equivalent in terms of the rate of solution convergence.

The topic of European option pricing in the regime-switching model’s FMLS (limited
log-stable moment) was then investigated [11-13]. The Homotopic Analysis Method (HAM)
was used in [14,15] to calculate the European Call Option (ECO) using the Time-Fractional
Black—Scholes Equation (TFBSE), where stock prices are supposed to move according to
geometric Brownian motion and do not pay dividends. The HAM has discovered a series of
solutions for TFBSE. Furthermore, the ECO pricing calculation formula has been obtained.
The efficacy, suitability, and correctness of the HAM were demonstratively investigated
in the context of Crank Nicolson (CRN), Binomial Model (BM), and Black-Scholes Model
(BSM) approaches, using two examples. Because it can converge to analytical results
faster, the HAM is judged to be the best alternative instrument for determining ECO prices
with fractional orders. Ref. [16] provided a numerical technique for the Time-Fractional
Black-Scholes model, which is used in the fractional structural model within financial
markets. This method uses an initial discretization based on time and a weighted finite
difference spatial approach. Some spatial discretization characteristics are also investigated.
A fundamental limitation of this technology is its inability to proceed in time layer by layer.

Common approaches for solving the Fractional Black-Scholes equation include the
homotopic perturbation method, He’s polynomials, and Adomian decomposition. The nu-
merical operational transformation method is used. However, extreme vigilance is required
when modifying time fractional derivatives. Mistakes can occur when using the differential
operator after the time inversion techniques have changed. The constructed numerical
model employs a variety of methodologies. The discrete, linear, and nonlinear charac-
teristics of European Black-Scholes option pricing models are then captured by [17,18].
To achieve this, this article combines the third-order strong stability of the Runge-Kutta
method with a sixth-order finite difference scheme. The findings from the current literature
and its precise answers were examined and contrasted. The finite-difference method is a
more popular common technique. The key challenge will be to find a more sophisticated
model solution with an approach that aligns with precise results. Therefore, the strong
stability approach of the third-order Runge-Kutta and the sixth-order finite—difference
method must be combined to produce an efficient numerical solution. Asymptotic conver-
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gence has been demonstrated through convergence using the norm definition. Ref. [19]
provided a numerical technique for the Time-Fractional Black-Scholes model, which is
used for the fractional structural model in financial markets. This method uses initial
discretization based on time and a weighted finite difference spatial approach. In 2023,
Ref. [20] used a simpler method, the Daftardar-Geijji method, to solve the Fractional Black-
Scholes equation. It also discusses the problem of existence and the uniqueness of solutions
of the Fractional Black-Scholes equation.

2. Formation of the Modified Fractional Black-Scholes Equation
Suppose V (S, T) is the option value, while S is the value of the underlying asset, and

T is time. The total flux rate of option value Y (s, T) per unit of time from time 7 to the
expiration date T and the option value V (S, T) must satisfy:

T_ T

/ Y(s,7)d7r' = s / H(t'—1)[V(S,7') — V(S T)dt
T T

where H(7) is the transmission function, and d is the Haudorff dimension of the fractal

transmission system. The equation above is called the conservation equation for the

diffusion process of option values in a fractal structure. The transmission function H(7) is

defined as follows:

_ Ay
T(1—2y)27

By
I(1—y)tr

So, the transmission function H(7) is a linear combination of two other transmission
functions. In this case, Ay, and B, are constants, while 2y and -y are transmission exponents.
By differentiating the conservation equation above with respect to T, we obtain:

Y (s,7) = S 12(/ H(T’—T)[V(S,T’)—V(S,T)]dT’).

Based on the modified Black-Scholes equation, we obtain:

H(t)=m + (1 + mk)

9% 0v
35 (k—l)——kv (1)

Y(s,7) = 55

Combined with Equation (1), we obtain:

2
90 k-1)2 k=0

27y
Ap, 8% m a— + B, S (1 + mk)a— 5

972 ot T a2

where:

o1 / UCAIES(CL

0t7  T(n—a) BT" )“H B

2
and ST—Z{ = aa; (g;{ ) If AzfySdf ! =1and BWSdf ~! = 1, we obtain the modified Fractional
Black—Scholes equation as follows:

2y 0% 2
m%+(1+mk1)aa;’ g (k- )g—s—kw @)
with m:: constant
kq: risk-free interest
S: asset value
Equation (2) is called the modified Fractional Black-Scholes equation.
Based on Equation (2), we obtained:
For m=0, Equation (1) becomes the Fractional Black-Scholes equation.
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For m=0 and =1, Equation (1) becomes the Black-Scholes equation.

So, the Fractional Black-Scholes equation is a special case of the modified Fractional
Black-Scholes equation.

3. Fractional Differential Transformation Method

The Fractional Differential Transformation Method is a generalization of the differen-
tial transformation method based on the Fractional Taylor formula. The Fractional Taylor
series expansion with order « of the function u(t) around the point t = ¢, is defined as:

ad t — da%
Z O) ( ~ > u( t);
= (le +1) \ dt
dﬂé . . . . . dtx k d:v da .
where g 18 the Caputo fractional derivative with order «, and (d?) = Jm --- gm consists
of k terms.
The Fractional Differential Transformation with order « of the function u(t) in the

neighborhood t = tg is defined as U* (k) = m (%

tionis u(t) = Yoo U*(k)(t — to)k“. So, for ty = 0, we obtain:

= YU R = Y g(t)
k=0 k=0

k
) u(t), and the inverse transforma-

Theorem 1 ([21]). If F*(k) and G*(k) and H*(k) are Fractional Differential Transformations of

the functions f(t),g(t), and h(t), then this applies:
(@) If f(t) = g(t) £ h(t), then F*(k) = G*(k) = H*(k),
(b) If f(t) = (t—t9), then F*(k) = 6(k — 1) where 5 = {1 /ifk=0

0, if k#0

(© If f(t) = g(t)h(t), then F* (k) = L G*(k)H"(k —1I).

l

-

Theorem 2 ([22]). If f(t) = t'g(t) where A > —1 and g(t) = Yo g an(t —to)"™ with a
convergence radius R > 0and 0 < « <1, then:

D'YD.B D,hLﬁf( )

Theorem 3 ([22]). Suppose f(t) = Dz)g(t), m —1 <y < m, and the function g(t) satisfies the
conditions in the theorem above, then:

[(ka++1)

Fik) = [(ka+1)

G“(k+ %)

foreach t € (0,R), if:

(@ B <A+1,forany aor
(b) B>A+1, forany v, and ap =0 fork =0,1,...,m —1, wherem —1 < f < m.

The following is the convergence theorem to solve the modified Fractional Black—
Scholes equation.

Theorem 4. If, for any k € Ny and for each i > ky, there exists 0 < 9; < 1 such that ||@; 1| <

[o°]
Sir1]|@il|, then the series Y @y (t) converges to u;.
k=0
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Proof. Suppose there is a Cauchy sequence uy, uy, ..., where u, = Y. @i (t). It will be
k=0
shown that u;, is a Cauchy sequence. For 0 < d; < 1, it implies:

lui —wiall = llgill < 6ill@j-1ll < 0i6i—1- .. 0l Px, |l

Forn > m > kq, thisis obtained:

n

n
fun —umll = Y (si—si1) < Y, 6ibic1-. 6k, llox, Il
i=mt1 i=m+1

Let 6 = max{&ko,ékoﬂ,...,é } So, it satisfies ||u,; — uy| < 1= 5” ’”5m k°||(Pk0H Be-

cause for 0 < 9; < 1, it implies |u, — um|| — 0. Hence, {u,} is a Cauchy sequence.
g

a Fractional Differential Transformation Method for solving BSFM

If the second partial derivative of (S, T) is substituted by hl—z (v(S—h,t)—2v(S,T)+
0(S+h, 7))+ O(h?) and the first partial derivative on (S, T) is substituted by (v(S + h, T) —
V(S, 1), this is obtained:

%70 v 1 2 (k—1)
M3y + (L mh) 5 = 5 (0(S = ) = 20(8, ) +0(S + 7)) + o(h ) + = (S + 1, T) = V(S = h,T) + O(h) — ko,
Then, the interval [a,b] is divided into n subintervals of the same length, denoted by

h="b
n
So, we obtain mesh points S; = a+ih, i = 1,2,...,n — 1. If the truncation error is
removed and u;(t) is an approximate solution of v;(7) = v(S;, T), then we will obtain a
system of ordinary differential equations:

mdhui( ) (1+mk )d7u7( )

Aty
= L (i (7) = 2u;() + i1 (7)) + D (1 (1) — ui(1)) 3)
—klui(T)>, i= 1,2,. on— 1.

The system of ordinary differential equations above will be solved using the Fractional
Differential Transformation method. Suppose the solution to the system of differential
equations above is:

Y U, (4)
k=0

where U} is the unknown coefficient, i.e., the Fractional Differential Transformation of

u;(t).

Based on Theorem 3, Equation (3) can be written as:

I(ka+29+1 2 I'(katy+1
G2l U (e 2) (14 k) S Up (k4 2

\_/

= (Ug (k) —2Ug (k) + Uy (k) + S (U () - ug ) O
—k Ui (k))
with initial conditions:
Ui (0) = fi(x1) (6)
uf((i) = fa(x1) 7)
and with boundary conditions:
Ug (k) = Gy (k) )
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Uy (k) = G3 (k) ©

So, Equations (5)—(9) can be written as the new equation, as follows:

2 T(ka+1) (U, (k)=2UF (k)+Uf (k)
u;x <k+ 77) = F(k(uciZJr)l)( ' mh? -

+ B0 (U () — U (k) — kU2 (k) ) 1o

mh
T(ka+y+1
— (14 mky) D U (ke + 7

with initial conditions:
Ui (0) = fi(x1),

1
ula (06) = fZ(xl)l
satisfying the boundary conditions:

Ug (k) = Gi (k),

Uy (k) = G3 (k).

Based on Equation (5) with unknown coefficients Uf* (1), U*(2),..., U} (2—7 - ), we

1 3
can satisfy the following equation:

1 ke .
Ut (k) = { Tha+1) [dtk'x}tzo fkn €L, (11)
0 if ke & 7"

4. BSFM Solution Using the Fractional Differential Transformation Method

The following will show that the Fractional Differential Transformation method can
be used to find solutions to the modified Fractional Black-Scholes equation.

Example 1. Solve the following modified Fractional Black—Scholes equation:

9%7p 07v v v
- _ = — _— —2 M l 1
8127+ s 8SZ+E)S 7, 0<yY<1,0<S<

with initial conditions:

0(0,7) =27, v(1,7) = ¢! 727, v(S,0) = max(e® — 1,0), v¢(S,0) = 2¢°.

Solution:
Given that vy = 0.75,« = 0.25,and 1 = 0.1,
1.5

a%ﬁi”) is fractionally differentially  transformed into %U}ZS (k+6)
_ I'(0.25k+2.5) ; 10.25
= Tz Ui~ (k+6),

ao’;i%‘(fs’r) is fractionally differentially transformed into %Uﬁ)%(k +3)
_ T(0.25k+1.75) 1 10.25
= Tz Ui (k+3),

v(S,T) — U>P(k),
025 () _n770-25 025

g%’ is fractionally differentially transformed into &1 Zu’hz WHIE®),

% . . . (U0 (k) - U (k)

5 is fractionally differentially transformed into —*—5—=—,

with initial conditions:
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v(S,0) = max(e® —1,0) is fractionally differentially transformed into U>*(0) =
max(e% —1,0), foreachi =0, 1, 2,...,10.

Based on Equations (4), (5) and (8) above, we obtain:

Uud2>(1) = uP»(2) = U>»(3) = U>*(5) = 0; foreachi =0, 1, 2,..., 10.

Based on Equations (4), (5) and (9), the following system of equations is obtained:

2(-2)f ifkezt
0(0,7) = e~ " is fractionally differentially transformed into UJ> (k)= { T(5+1) " / 4 ,

0,if K¢ z+
2.(-2 k
(= +
v(1,7) = ! 7?7 is fractionally differentially transformed into U2 (k) —{ r(k+1) U 1€Z
Jif S ezt

I(0.25k +1.75) e

UOB (k1 6) = — — L2 4 (kg — 1)L - TT(025k+1) !

1 { Up? (k) — 2Up™ (k) + UPZ (k) (iR (k) — U2 (k) (k+3),

klu?‘25(k)} — (14 mky)

Sy = 0, we obtain ug(f) = L5 U925 (k) 05k — 1 o0 U925 (k) 1025k — 2y | 11025 (k) 1025k — 11925 (0) +
u8.25(1)t0.25 4 u8.25 (2) f0'5 4 u8.25 (3)t0.75 +... =2+ 0t0.25 + 0t0'5 + 0[.0.75 — 4t + 0{.5.0.25 + 0t6'0'25 4 0t7‘0'25+

k
22— AP A RSy LD 025k 4 01,2,

r()

So=0—-2t=-2¢

S; = 0.1, we obtain u (t) = Y5, UY-2 (k) 1025k = - 25( )+ UPB ()05 + udB(2)105 + udB3)07 4+ =
max{e® — 1,0} + 0% 405 4 - . — 2601t ... = 01 -1 2601 ...

Sy = 0.2 we obtain up(t) = Y32 o U (k) t02F = U325(0) + U3 (1)10 + U925 (2)t05 4+ UIH (3) 1075 + ... =
max(e®? —1,0) + 019> + - - 2 024075 4. =02 1 —2e02f 4 ...

S3=0.3 = u3(t) = 03— 12034 ...
Sy =04 — uy(t) =" —1 -2t ...
S5 =05 — us(t) = e —1 -2t 4 - -
S =0.6 = us(t) = 00— 120644 ...
S; =07 — ug(t) =% —1 -2t + - -
Sg = 0.8 — ug(t) = —1 298¢ 4 ...

Sg =09 — ug(t) =" —1 -2 + - -

S0 =1, we obtain (F) = Y22 o U2 (k) 025 = 11035(0) + U025 (1)1025 1 L1035(2)105 + UI (3)1075 + ... §19 =
1—>M10(t> =e—1—2et+---
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The following is a simulation using the Python program to illustrate the solutions
obtained:

Figure 1 shows the graph for solving the modified Black-Scholes fractional equation
with n = 5and t = 0.01. The resulting graph increases monotonically, but it seems not to
be smooth due to a wide interval partition and a few number of sampled points taken. The
minimum value is obtained when S; = 0, so ©; = 0, while the maximum value is obtained
when S; = 1.0, s0 u; = 1.6. and t = 0.025.

(Si, uj) value when t=0.025

1.6

1.2

0.0 0.2 0.4 0.6 0.8 1.0

S5;

Figure 1. Graph of the solution to the Modified Fractional Black—Scholes equation with n = 5and t =
0.025.

Figure 2 shows a graph of the solution to the modified Fractional Black-Scholes
equation, with n = 25 and t = 0.025. The solution graph obtained is a monotonically
increasing function, but it is relatively smooth compared to the graph in Figure 1.

(Si, u;j) value when t=0.025

1.6 A

1.4

1.2 4

1.0 1

0.8 1

Ui

0.6 A

0.4

0.2

0.0 A

0.0 0.2 0.4 0.6 0.8 1.0

Si

Figure 2. Graph of the solution to the modified Fractional Black-Scholes equation with n = 25 and
t = 0.025.
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Example 2. The following is the procedure for determining the solution of the modified Fractional
Black-Scholes equation:

bt 0"v 9%v 0v
mia‘rm +(1‘|‘ kl)a P asz (klfl)as klv,

with initial conditions:

e —1

v(S,0) = )
o kle"
Ui(s, 0) == m
(1 — e’k1T>
T
(Ze —el7ht _ 1)
oL T) = —a )

Suppose we take v = 1.0 and « = 0.25, then we obtain the following:
2

2 Z(i’ﬂ is transformed into %UO 25(k 4 8),

v

&7 is transformed into %UO 2 (k+4),

(U2 () -UP% (k)

a is transformed into % ,
0(S, T) is transformed into UY-** (k). Then, we successively obtain:

v(S,0) = Bt S = u%%(0)
A (1 —|—mk1) ! !
foreachi=0,1, 2,..., 10:
_ kye® _ 170.25
UI(S/O) - (1 +mk1) - ui (4)/

foreachi =0, 1, 2,..., 10. Meanwhile, based on Equation (11), the following is obtained:

1 _ e*le
U?'25(1) _ UZQ.25(2> — U?'25(3) — ulO.zs(_L—,) =---=00(0,7) = m

transformed into:

=

k
1 14 ik +
U9 (k) = { Trmkr  1(k+1)’ ifye2”
0, if ¢zt
For Sg = 0, we obtain:

Ho(T) = Yo UG (k) T2
UOZS(O) 4 u025( ) 025 4 u025( ) 0.5 4 u8.25(3),[0.75 4 u(l)(4),[l N
=0+ 07%% 40705 40707 4 (

= le
1+mk1 - 1+mk1

For S; = 0.1, we obtain:

() = 55 UP (k) 202k
— U0'25(0) + uO.ZS( ) 0.25 + u0.25< ) + u?'25(3)70'75 + U% (4)1’1 N

0

_ 0.25 0.5 0.75 kpe®l
= 1+mk + 07t 4+ 07" + 0t +1+mk1
01 -1 + klg()l

1+mk1 T+mky
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For S, = 0.2, we obtain:

u(T) _ 2120:0 u§-25(k)r0-25k

_ U(ZJ.ZS (0) + U8'25(1)70'25 + ug.25 (Z)TO'S + ug.ZS (3)1.0.75 + U% (4)71 N
0271 k 0.2

- 1e+mk1 1%1*(1311](1

T

For S3 = 0.3, we obtain

s () = X2y U3 (k) 7025

— %%‘25 (O) 4 %2.25(1>T0.25 + ug.25 (2)1’0'5 4 ué).ZS (3>T0.75 + ugl) (4)”[1 4.
| kye®

1g+mk1 1—&l-mk1

For S1p = 1, we obtain u1o(7) = ﬁ + 1J]:11ﬂek1 7. So, we obtain the points (S;, u;) for
i=0,1,2,3,..., 10. Accordingly, the graph of the solution is as follows.

According to Figure 3, a graph of the solution to the Fractional Black-Scholes equation
is obtained, modified with the values 0 < m < 1 and k; = 0.05 in the form of a family of
exponential functions. When m = 0, the graph is at the bottom. Meanwhile, when m =1,

the graph is at the top.

(Sj, uj) value at different value of m when t=0.01

L7591 Nilai m
— 0.0
150 { — 0.25 ,
— 05 V 4
195 = 95
— 10
1.00 1
>
0.75 -
0.50 -
0.25 -
0.00 -
0.0 0.2 0.4 0.6 0.8 1.0
S

Figure 3. Graph of the solution to the Fractional Black-Scholes equation with 0 < m < 1 and
ki = 0.05.

Figure 4 shows that the solution to the Fractional Black-Scholes equation is modified
in the form of an exponential function. The minimum value is obtained when S; = 0, with
a value of u; = 0. Meanwhile, the maximum value is obtained when S; = 1, with a value of
u; = 1.75. Furthermore, based on Equation (2), the Fractional Black-Scholes equation is a
special case of the Fractional Black-Scholes equation when the value of m = 0.
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(Si, uj) value when t=0.01

1.75 A

1.50 A

225/

1.00 -

Ui

0.75 A

0.50 A

0.25 1

0.00 A

0.0 0.2 0.4 0.6 0.8 1.0

Si

Figure 4. Graph of the solution to the Fractional Black-Scholes equation. modified with t = 0.01,
v¥=10,k=005n=10,m=0,and0 < S; <1.

The general form of the Fractional Black-Scholes equation with a value of v = 1.0 is:

v 9% dv

ot dS aS

with the initial condition v(S,0) = max{e® — 1, 0}. Using the Daftardar-Gejji method, the
general solution is:

v(S,T) = E 0n(S,T) = max{e’ — 1, 0} E1 o(—kiT) + max{e, 0}(1 — E1o(—k; 7). If

— ko

the graph is plotted it is obtained as follows:

Figure 5 shows that the solution to the Fractional Black-Scholes equation can be
approximated using the Fractional Black-Scholes equation solution by taking the value of
m = 0. This is because, in Figure 5, the pink and blue graphs almost coincide. Thus, the
solution error is guaranteed to be very small. The following is the error calculation between
the solution of the Fractional Black-Scholes equation and the solution of the modified
Fractional Black-Scholes equation:

(x, uj) value when t=0.01

1751 ——- awalm=o0

fractional -
1.50 A 4

1.25 - e

1.00 A -

Ui
\
%

0.75 4 -

0.50 -

0.25 A >

0.00 4 >

0.0 0.2 0.4 0.6 0.8 1.0
X
Figure 5. Graph of the solution to the Fractional Black-Scholes equation and the solution to the
modified Fractional Black-Scholes equation by taking k; = 0.05.

Symbol v; represents the solution to the Fractional Black-Scholes equation, while
the symbol u; represents the solution to the modified Fractional Black-Scholes equation.
The values are k1 = 0.05, v = 1.0, and T = 0.01. Table 1 uses the absolute error formula
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i —u;]
0;

x 100% and squared error = i (v; — ui)z. Table 1 shows that the squared error
and the absolute error for each point is \Zfe;y small. Using Phyton 3.7 software, it is obtained
that the mean squared error is 2.1214603575846715 x 10~7, and the mean absolute error
is 0.049973388247889494%. This means that the solution to the modified Fractional Black-
Scholes equation, taking the value s of m = 0 and v = 1.0, is a very good approximation
to the solution to the Fractional Black-Scholes equation with ¢ = 1.0. In other words, the
Fractional Black-Scholes equation is a special case of the modified Fractional Black-Scholes

equation when the value of m = 0.

Table 1. Error between v; and ;.

No X; v; u; Squared Error Abs Error (%)
1 0.100 0.105671 0.105724 2.778390 x 10~ 0.049882
2 0.109 0.115662 0.115720 3.330000 x 10~° 0.049892
3 0.118 0.125744 0.125807 3.937190 x 10~ 0.049901
4 0.127 0.135917 0.135985 4601382 x 10~ 0.049908
96 0.964 1.622664 1.623475 6.580569 x 107 0.049992
97 0.973 1.646370 1.647193 6.774279 x 1077 0.049992
98 0.982 1.670290 1.671125 6.972588 x 107 0.049993
99 0.991 1.694427 1.695274 7.175589 x 107 0.049993
100 1.000 1.718782 1.719641 7.383379 x 1077 0.049993

Moreover, v; and u; are compared using the 4th order Rungge-Kutta method. As is
known, the Runge-Kutta method is a very accurate method for solving ordinary differential
equations numerically. In this paper, the solution to the Fractional Black-Scholes equation,
with the value of « = 1, will be approached using the 4th order Runge-Kutta method.

Using Python 3.7 software, Figure 6 shows a graph of the solution to the Fractional
Black-Scholes equation with o = 1.0 using the 4th order Runge-Kutta method in three
dimensions with 0 < § < 1and 0 < t < 1. If the graph in Figure 6 is cut by T = 0.01, it
will obtain Figure 7.

Solution Fractional Black-Scholes Equation (Runge-Kutta 4)

1.50
1=25
1.00
0.75
0.50
0.25
0.00

Y

Figure 6. Graph of the solution to the Fractional Black-Scholes Equation with 7 = 1.0 using the 4th
order Runge-Kutta method.
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Solution Fractional Black-Scholes Equation at t = 0.01 (Runge-Kutta 4)

1.6

1.4 4

1.2 A

1.0 1

0.8 1

Option Price (v)

0.6

0.4 1

0.2 4

0.2 0.4 0.6 0.8 1.0
Asset Price (S)

Figure 7. Graph of the solution to the Fractional Black-Scholes equation with ¢ = 1.0 using the
Runge-Kutta method when 7 = 0.01.

Using Python 3.7 software, Figure 7 shows a graph of the solution to the Fractional
Black—Scholes equation with v = 1.0 when 7 = 0.01. The resulting graph is an increasing
function graph. Then, if the solution graph for the Fractional Black-Scholes equation
with v = 1.0, obtained using the combined method of finite difference and fractional
differential transformation, along with the graph using the 4th order Runge-Kutta method,
are combined into one graph, Figure 8 will be obtained, as shown below.

(x, uj) value when t=0.01

1.8
fractional 7
1.6 4 —-- rkorde 4 7
——=- finite diff and frac diff trans //
1.4 P 4
Ve
1.2 A //
’ 4
1.0 //
S P 4
0.8 - -~
: e
//
0.6 //
-~
0.4 //
//
0.2 1 -
-
0.2 0.4 0.6 0.8 1.0
X

Figure 8. Graph of the combined solution method to the Fractional Black-Scholes equation with
v = 1.0 when t = 0.01.

The graph in blue is a solution to the Fractional Black-Scholes equation, the graph in
yellow is an approximate graph of the solution to the Fractional Black-Scholes equation
using the 4th order Runge-Kutta method, while the graph in green is an approximation
using a combined method of finite difference and fractional differential transformation.
Visually, the combined graph between these methods almost coincides. This means that
both the 4th order Runge-Kutta method and the combined method of finite difference
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and fractional differential transformation are good approximations for graphing solutions
to the Fractional Black-Scholes equation with ¢ = 1.0. Therefore, the error obtained by
the 4th order Runge-Kutta method and the combination of finite difference and fractional
differential transformation are compared to the solution of the Fractional Black-Scholes
equation with o = 1.0, as shown in Table 2 below:

Table 2. Error between v; and RK4.

No X; v; RK4 Squared Error Abs Error (%)

1 0.100 0.105671 0.099972 0.000032 5.700230

2 0.109 0.115662 0.110417 0.000028 4.750148

3 0.118 0.125744 0.120956 0.000023 3.958334

4 0.127 0.135917 0.131507 0.000019 3.353538
96 0.964 1.622664 1.613694 0.000080 0.555898
97 0.973 1.646370 1.636458 0.000098 0.605712
98 0.982 1.670290 1.659431 0.000118 0.654394
99 0.991 1.694427 1.682425 0.000144 0.713348
100 1.000 1.718782 1.705629 0.000173 0.771142

Table 2 shows that the squared error and absolute error for each point are very small.
Using Python 3.7 software, the mean squared error was 1.3939683876496377 x 10>, and
the mean absolute error was 0.6089656268506086%. Based on the mean squared error and
mean absolute error, it can be said that the resulting error is very small, being less than
5%. Therefore, it can be concluded that the 4th order Runge-Kutta method is a very good
approximation. When comparing with Table 1, the mean absolute error and mean squared
error caused by the combination of the finite difference method and fractional differential
transformation are smaller than those of the 4th order Runge-Kutta method. However,
both methods are said to be very good for approaching the solution to the Fractional
Black-Scholes equation with ¢y = 1.0.

5. Conclusions

The combined method of finite difference and fractional differential transformation
can be used to solve the modified Fractional Black—-Scholes equation. In real financial
market conditions, the Black—Scholes equation is more realistic to use for modeling option
values compared to the Fractional Black-Scholes equation. This is because the fractional
order of the modified Fractional Black-Scholes equation is greater than the order of the
Fractional Black-Scholes equation and can vary the value of m.

6. Further Research

There is a lot of research that can be done on the modified Fractional Black-Scholes
equation; for example, looking for guarantees of existence and unique solutions. Then,
the analytical solution of the Fractional Black-Scholes equation can be modified. Next,
conducting error comparisons between the numerical and analytical solutions would be
valuable. Other interesting things can also be developed for the Fractional Black-Scholes
equation with multiple assets.
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Abstract: Convexity plays a crucial role in the development of fractional integral inequalities. Many
fractional integral inequalities are derived based on convexity properties and techniques. These
inequalities have several applications in different fields such as optimization, mathematical modeling
and signal processing. The main goal of this article is to establish a novel and generalized identity
for the Caputo—Fabrizio fractional operator. With the help of this specific developed identity, we
derive new fractional integral inequalities via exponential convex functions. Furthermore, we give
an application to some special means.
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1. Introduction

Fractional calculus has gained significant recognition and application in various
areas of mathematics. These contemporary developments in fractional calculus reflect
the growing interest in exploring fractional derivatives and integrals to address complex
problems in various fields. Fractional derivatives have become a powerful mathematical
tool for researchers, enabling them to formulate more accurate models [1-3]. As a result,
researchers across various scientific and engineering disciplines continue to rely on both
Caputo and Riemann Liouville fractional derivatives to better understand and model
complex phenomena (see [4]). The use of innovative fractional general operators of distinct,
local, and nonlocal kernels has also been studied by other authors [5].

Moreover, fractional integrals have found practical applications across a diverse range
engineering and science fields, such as electromagnetic studies, photoelasticity, fluid me-
chanics, electrochemistry, biological population modeling, optics, and signal processing.
On the other side, the theory of convexity has been proven to have many potential applica-
tions in a wide range of research fields including, coding theory, machine learning, and
data science. Convex mapping is arguably the most fundamental and significant mapping
method in the theory of mathematical inequality since it has vast applications in mechan-
ics [6], statistics [7], pure and applied mathematics [8], and economics [9]. The well-known
definition of a convex function [10] is given below.

(A +(1-A)m) < AG(Y) + (1 - A)C(m),
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forally, m € Iand A € [0,1].

Theorem 1 ([11]). Suppose the function G : I C R — R is a convex mapping defined on I, where
Y, 7t € Twithp < 7, then

é(w;n>_n ¢/ <¢);é< )

This inequality, known as the Hermite-Hadamard inequality, was established by C.
Hermite and J. Hadamard. For more information concerning the Hermite-Hadamard
inequality, see [12]. Hermite-Hadamard and trapezoidal inequalities have recently been
established by Sarikaya et al. [13] using Riemann-Liouville fractional integrals. Several
authors have used different classes of function to generalizes the Hermite-Hadmard-
type inequality. Additionally, a number of mathematicians have developed Hermite—
Hadmard-type inequality inequalities for differentiable convex mappings [14], s-convex
functions [15], m-convex mappings [16], and Green’s functions [17]. Numerous scholars
have presented applications for fractional operators, see, for example [18,19]. Kadakal and
Iscan gave a new description for the exponential-type convex function [20]. Additionally,
they again demonstrated the Hermite-Hadamard inequalities in [20] using the definition
given below.

Definition 1 ([20]). G : I — R s said to be an exponential convex function if the inequality
G(Ap+ (1— A)mr) < (eA - 1)é(¢) + (eH - 1)é(n),
holds for all p, w € Iand A € [0,1].

Definition 2 ([21]). The function G : 1 C R — Ry = [0, 00) is said to be an s-convex function if
the inequality

GAY + (1= A)m) < A°G(p) + (1 - A)G(m),
holds for all p, t € I, s € (0,1] and A € [0,1].

Theorem 2. The function G : [, ] — R is an exponential function. If ¢ < m and
G € L[y, rt], then

(2\/61_71)6(#];7{) R 1P/ x)dx < (e —2)(G(¢) + G()).

Holder’s inequality is indeed a fundamental inequality in mathematics, particularly
in the context of L, spaces. Iscan introduced a new form of Holder’s inequality in [22]

which is given below. Suppose p > 1 and % + % = 1.1f G and g are real functions defined

on [ip, ] and if | G|” and |g|? are integrable on [y, 7], we have

Jy tetastoles < nlwK/wn(”‘xﬂmxﬂpdx);(lpn(n—xng(xwdx);
([ e wiepa) (v 5] |

The development of the Holder—Iscan inequality and its use in obtaining better upper
bounds demonstrates the ongoing progress and innovation in mathematical inequalities.
Different authors have used fractional operators to generalize the Hermite-Hadamard
inequality. In this context, we confine our focus to the Caputo-Fabrizio fractional integral
operator. The distinguishing factors between these operators lie in their singularities and
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local characteristics, with the operator’s kernel expression involving functions such as the
power law, the exponential function, or a Mittag—Leffler function. Notably, the Caputo—
Fabrizio operator stands out due to its kernel-lacking singularity. The key characteristic
of this operator is best described as a real power transformed into an integer through the
Laplace transformation, thereby facilitating the straightforward derivation of exact solu-
tions for various problems. Xiaobin Wang et al. [23] presented the Hermite-Hadmard-type
inequality for modified h-convex functions utilizing a Caputo-Fabrizio integral operator.
Butt et al. [24] exponentially obtained different inequalities for s- and (s,m)-convex func-
tions using Caputo fractional integrals and derivatives. Furthermore, Abbasi et al. [25]
constructed new variants of the Hermite-Hadamard-type inequalities for s-convex func-
tions via a Caputo-Fabrizio integral operator. Li et al. [26] proved analogous inequalities for
strongly convex functions. In 2015, Caputo and Fabrizio introduced the Caputo-Fabrizio
fractional operator as follows:

Definition 3 ([27]). Let H' (4, 7t) be the Sobolev space of order one defined as

H(y, ) = {G e L2y, 7): G € [2(y, n)},

12(p, ) = {é(z) : (/wn Cz(z)dz)% < oo}.

Let G € H' (v, 7r), where p < 7 and a € [0, 1]; the nth notion of left derivative in the sense
of Caputo—Fabrizio is defined as

CFD e (y _ Bw) x@’/\ef“(lx:a/\)ad/\,
(sope)w =11 [ e

T 1—uw

where

x > w and the associated integral operator is

(§°1¢) (x) = 1[3(_“(;@(@ + ﬁ /: G(A)dA,

where B(a) > 0 is the normalization function satisfying B(0) = p(1) = 1. Fora = 0and a =1,
the left derivative is, respectively, defined as follows

(gFDDOG)(x) = &(x)
(gFDD1é)(x) = G(x) - G(y).

For the right derivative operator

N T, —a(A—x)%
(=52 [ Gt

x < 7t and the associated integral operator is

(F186) (x) = M‘é(x) 4 ﬁ / " &(A)A.

In [10], Nasir et al. presented the following trapezoidal-type inequalities for the
Caputo-Fabrizio fractional operator.
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Theorem 3. The function G : [, 1] — R is a differentiable function on I, where Y, w € I
with < 7. If |G| is s-convex on [, 7t] and some s € (0,1], A € [0,1], then the following
inequality holds

4(1—uw)
B(a)
_a(i(f)lp) K(gwé) (k) + (CPI‘;M c) (k)) + (iinl“é> (k) (T 126) (k>”

T 2seM2s 1 B(s+1,s)
s Ty (zs(s+1)(s+2)+ |l

C)+C(n) |
2

2

2

In [28], Sahoo obtained new error bounds for the midpoint-type inequality via the
s-convex function given below:

Theorem 4. The function G : [, t] — R is a differentiable function on I, where , 7t € T with
Wy < 7. If |G| is s-convex on [y, 71| and some s € (0,1], A € [0,1], then

O T(5 e+ (i e)w] - o (15F) - Bt e + i)

n—¢(é’<¢>+é’<n>>.

2

2

- 4 2

Motivated by ongoing research in recent years on the generalizations of Hermite—
Hadamard-type inequalities for different convex functions and the Caputo-Fabrizio frac-
tional integral operator. We established a new identity for the Caputo-Fabrizio fractional
integral operator and the functions whose absolute value of the second derivative is convex.
By using this identity, we obtained several new Hermite-Hadmard-type inequalities to
derive several new fractional inequalities for exponential convex functions. This paper is
structured as follows: In Section 1, we delve into the established definitions and outcomes
pertaining to the Caputo-Fabrizio fractional integral. Section 2 introduces novel Hermite—
Hadamard-type inequalities concerning the fractional operator. Moving on to Section 3, we
explore intriguing applications linked to special means. Lastly, Section 4 encompasses the
conclusion along with prospects for future research.

2. Main Results

Here, we first establish a general identity for the famous fractional operator (Caputo—
Fabrizio) and then use the following identity which plays a central role to develop new
inequalities. It is expected that the obtained inequality in this section will point to novel
developments in the field of fractional integrals. In addition, by putting specific values
of 9 = 1 in the auxiliary result, we will obtain a variety of valuable results which were
previously obtained.

Lemma 1. The function G : I° C R — R is a differentiable function on I°, where , 7t € I° with
¢y <mandd € N.IfG" € L[, 7] and A € [0,1], then

T G-Dp+in\ A((B—i-Dp+(i+1)n
R R )
_a(i(f)llj) ((Fr6) a0+ (Tnc) o] + 2(;(;)04) G

_ Z’i; (712_7331/))2 {/OlA(l—A)C”(AW+(1—A)(ﬁ_i_1)1f3+(H_l)n)d/\}-

Proof. Using integration by parts, we obtain
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'/()1/\(1—

A)G,,(A(z?fi)z;p+z’7r+(1_A)(z37i71)1p+(i+1)7r>dA

0

b Narf @=Dp+in G—i-Dyp+@i+1)r\|!
lp_ﬂ(A—A)G (Aﬁ—k(l—A) ﬁ )O

*lpﬁn/l(l—ZA)C/(A(ﬁ_l)ﬁ¢+ln+(1*1\)(5_l_1)1g+(1+1)n)d1\
. lp YN G’( i)ﬁlerin+(1_A)(z§—i—l)1§+(i+l)n)d[\

1

4 8(1—-2A) @B-iDyp+in @i+ i+
n_¢< v—n G(A - +(1-A) )

n 29
¥ —

4

0 0

0

7 Jo 0 0

(r—

262

(m—p)* Jo

0

/1G/<A(z3—i)1p+i7r+(1_A)(ﬁ—i—l)tp+(i+1)7r)dA
)z (4

4

2 5 (G(A(ﬁfi)zpqtirf+(1_A)(137i71)1p+(i+1)7'c))
0

(r—y

By multiplying by

0 4

w—y)°
(—9)°x

Ap(a)

‘(7"5—1/}) w 2(1_“)6(]()

Yo AB@)

o 524’)2(;Tégﬁlfj‘za(G<A(6_i)ﬁ¢+m+(lA)(ﬁ_i_1>1’§+(i+1)n
T —
B s GO0 60
I Y OYNCELTRR., (B—i-Dp+(i+ D
2R (G(A 3 +(1=4) 5 >>
« g 2(1—a) 4

GRS R VI

Consequently, we have

ol An 1/))3&72(1—04)A
o 120313() OB

Ui 20B(a (A(AWH%A)@*FDIW(Hl)n))

0
_r /; G (u)du — 2(;(;)"‘) &)
130 (no—lp)a(é(A(za—i)ﬁwm+(17A)(z3—i—1)z§+(i+1)n))
—<ﬁé"a) /;C(u)du—%C(k)—&-ﬁ/kné(u)du— (1/3(‘“‘;‘)@(1())
5-1 (n: o (G(A(Z‘Bfi)zazp+i7r+(1_[\) (z‘?—i—l)zp+(i+1)7r))

14

M '

177

2 L B=Dptin (G- Dpt i)\ 280
)Z(G(A . F(1-A) )) ( / i

))

G(u)du.

T * with the equality in (2) and subtracting 24 “)G(k),we obtain
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Thus, we have

i {G(v—zl/H—m) <v—l—1)¢+(+1)”)}
> B
Bw) [(CFIaG)(k)_i_(can)(k)} +2(1_D¢)(;(k)

Ca(m—y) B(a)
_ ! (m 1/’) an (A (G —D)Yp+in B—i—-1Dyp+(i+1)n
= l;) 55 Vo A(1-A)G (Aﬁﬂl_,\) ) )dA}

Thus, the proof of Lemma 1 is complete. []

Corollary 1. If we set ¢ = 1 into Lemma 1, we then obtain

e g ()i (re)n] +B=on o

_ (”‘2‘/’)2/0 AL = NG (AP + (1 — A))dA.

Remark 1. If we set « = 1 and B(0) = B(1) = 1 in Corollary 1, we then obtain

G(tP)erG - ¢/ _ 2‘/’) /OA(l—A)C”(AIIJ—i-(l—A)n)dA,

which was obtained by Alomari et al. [11].

Corollary 2. If we set & = 2 into Lemma 1, we then have

;(Gw});é( >+G(lp;n>>

_m[(gwé)(kw(CFI;';G)(k)]+2(1_“)G(k) @)

(”;P)z[/01/\(1_A)é”(Alp+(1—/\)lP+n)dA

+/ G”( lp;”%—(l—A)n)dA :

Remark 2. If we set « = 1and B(0) = B(1) = 1 in Corollary 2, we then have

;(G“”é‘“ (737t e
S

[ —

(n

YNYel <A¢ +a-n)? er ”)dA

+/ G”( lp;ﬂ+(1—A)n>dA}

which was obtained by B.Y. et al. [29]. The above inequalities can also be proven by other frac-
tional integral operators and convexity, for example, quasi-convex function, strongly quasi-convex
function, etc.

Theorem 5. Under the assumption of Lemma 1, if ‘G” | is an exponential convex function on
[¢, 7T], then the following fractional inequality holds
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ZEZlﬁ{é(@_i)wT)+é<(5_i_1)1,§+(z‘+1)nﬂ

i=0
D oS [(§re) W+ ()] + 2w ©)
< Z:_i; (7 53#}) <167 e)A(é// (U_Z)# el (5—i—1)lg+ (i+1)m >,

where A(, i) is the arithmetic mean.

Proof. By using the Lemma 1, since |G’ " is an exponential convex function, we have

P(2) [(5F16) )+ (T16) ()| + 2(1*“)6(@‘

( B(a)
U;'A(“A)‘ G,,<A(z3—i)z3¢+in+(17A)(z‘}—z’—1)1p+(i+1)7r>‘dA}
= T a-w{ (- 1)

)

IN
™
N
N
(S
w

é,,<(z‘}—i):p+i7r)H v
B
C,,((z‘ﬁ—i—l)lg—&-(i+1)n>‘HdA
a2
+~/01‘A7A2)<e1’/‘71>c”<( i—1)¢+(i+1)">‘d/\}

0
(S <n—¢>2<we>A<é,, (i by + i+ D))
= % \s 5 '

This completes the proof. [

< G"/l

g

(6 — i) +in
5

Corollary 3. If we set & = 1 in Theorem 5, the following trapezoidal-type inequality holds

C(p) +6(n) __pla) Kgpcy@+(@¢cym}+”1”cwﬂ

2 a(m—1p) ()
— 2 ~ n
< (7'( 4’) (17€>(’GH(1IJ)’+’G”(7T)’)

Corollary 4. If we set 0 = 2 in Theorem 5, the following Bullen-type inequality holds
1 + 7T n
i(cwr2e(t5T) v o)
pa) (57 126) 0 + (F186) (& }+2(1_"‘)é(k)‘
)

Ca(n—y) pla)

- m;w<60<wx| ’<”+G(¢ij

]q is an exponential convex function on

Theorem 6. Using the assumption in Lemma 1, if |G
(¢, 7t and q > 1, then
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521{[G((ﬁ—i):pv%n)+G<(z°z—i—1)l,t:+(i+1)7‘cﬂ

=20 0 0

_ B (16 (k) + (F126) (0)] +2(1_D‘)G(k)‘

a(m—yp) L\Y B(«)
=1 (7 N2 4 .
< ZLJJ) Br(p+Lp+1)(e—2)7 (6)
i=0 27 a3
Ly (@ =D p+in\|T |4, ((G—i=1D)p+ (i+1)m\|
(e fo (g,

Proof. By employing Lemma 1, the modulus properties, and the Holder inequality, since
|G’ ! |q is an exponential convex function, we obtain

E;{G(W) +é((5,i71)1€+(i+1)n)]

= e
L (Frew (me)w] + 2o
< _: (712—1‘}34’)2 M'A(l_[\)‘ @"(AW_|_(1_A)(ﬁ—i—l)lg-i-(i—i—l)n)‘d[\}
< B OO ([n-afan) (o) (=2
i (0 -1) G/,((z‘?—i—1)1§+(i+1)n)’ﬂ}éd1\]
= %Z:Wﬁ;(pﬂfﬁl)(e@;

1
><Afl<

This completes the proof. [

G,,((z‘)—i):p—i—in)r,

0

G,,((z‘)—i—l)zpa—i—(i—i—l)n)'q).

0

Corollary 5. If we set & = 1 in Theorem 6, the following trapezoidal-type inequality holds

é(l[)) —; G(TL’) _ a(i(f)lp) [(gl—”laé> (k) =+ (CPI%G) (k)} + 2([[1%(;)0‘) G(k)

2 1 Ay q Ay q %
< (7121__?) ﬁf’(p+1,p+1)(e_2)q(|G Gl ;|G ()] ) .

Corollary 6. If we set & = 2 in Theorem 6, the following Bullen-type inequality holds
1/ 4 A A
‘4 (G(l/)) +26 (‘Hzn) + G(rc))

Bx) [(gPllx@ (k) + CFI;‘;G) (k)] B Gl é(k)‘

Ca(m—y) Bla)
2, 1
< W g e Lpr1)e—2)
2" 9
é”(i,b)’q-l- é//(#)‘q q G//(l,l’JZrJ) q+ é//(n)’”l q
2 + 2
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Theorem 7. Using the assumption in Lemma 1, if |G
[, 7t and q > 1, then

fg%{écﬁii)#)+G<(ﬁ*i*1)lg+(i+1)n>}
B

’ q

- )w)[<CFIIX )(k)+<CFIa )(k)} (;(;)“)G(k)‘
. ,g( ;;)S <6 e)éxA;<G,,<(ﬁi)ﬁzp+in> ' (G,,(z‘}fifl)zgwt(ﬂrl)n) ‘7>.

is an exponential convex function on

Proof. By utilizing Lemma 1, modulus properties, and the power-mean inequality, since

|G” |q is an exponential convex function, we obtain

S R ]

i=0 v

- O rre)m + (Tne)w] + o)

Bla)

= HZ;“”’ {olwl_/‘)'GHQ‘W+(1_A)(ﬁ*ifl)lgﬂwl)n)‘d/\}
< B ([n-wton) ([ (e (B

N (el—A71>G” (z}—i—1)1/j+(i+1)nr)d/\}$

0
G,,((ﬁfi):,bJrin) q

- 203)2(2)15{/01A_Az((w_1) !

I
M

dA

+/0 )A—Az‘ (0 1)

o > 1
N ALY
— 1-1.3\ 6
i=0 127 19

This completes the proof. [

(G—i—1yp+([i+1)ml|?
0

G,,((z?—i)tl)+i7r) '

4

dA}

(C,,(ﬁ—i—1)¢+(i+l)n>

{4

)\

Remark 3. Under the assumption in Theorem 7, if we set g = 1, we can obtain Theorem 5.

Corollary 7. If we set & = 1 in Theorem 7, the following trapezoidal-type inequality holds

é(l[)) —; G(TE) (i(“)II]) [(CFPXG> (k) 4 (CPI%G> (k)} + 2(;(;)“) G(k)

_ () <17 e>$ & ()| + 6" ()| %.
T olg 6 2

Corollary 8. If we set & = 2 in Theorem 7, the following Bullen-type inequality holds

H(é(zp)mc;("};”) +G(n))
B

,X(n(f)w) [(§7126) 00y + (F16) (0)] + 20 - ) G(k)‘

1 1
2 L7 ) % |G//(¢)|q+ G//(#)‘q q N G//(%)‘qu |G//(7.[)|‘7 q
i xs\6 2 2
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Theorem 8. Using the assumption in Lemma 1, if | G" |
s € (0,1], and g > 1, then the following holds

ﬁigﬁ[dw)+G<(z3—i—1)4j+(i+1)n>}

i=0 v v

is s-convex function on [, 7t| and some

_ m (57 126) ) + (P18 )] + 2 ‘”é(k)\ ®)

-1 1
mT—19 1 1 q
< ) 253¢ﬁ”(p+1fp+1)(>
i=0

s+1
1
x(é” q)"

Proof. By employing Lemma 1, modulus properties, and the Holder inequality, since |C”
is an s-convex function, we obtain

(6 —i)p+in|

B—i—1)p+(i+1)m
= -

0

Al
, G

‘ q

le{c((v_l)wln) +é((ﬁ—i—l)t/j+(i+1)ﬂ)]

= 20 3 .
_a(i(i)lp) [(g]ué) (k) + <CF13§G) (k)] N 2(;(;)“)6(1()'
- Zz)_: (7.[2;34))2 {/01|A(1 - A)‘ el (AW + (1 _ A) ('(3 —i— l)ngr (i+ 1)7.[) ’dA:|
< j_: (”2:33 )? [(/01’/\—1\2‘7’51/\)*’{[\5 C%(v—z)%) ’q

Ay G/,((ﬁ—i—l)tg+(i+1)n>r}éd/\]
S v, 1\
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Thus, the proof of Theorem 8 is complete. []

Corollary 9. If we set s = 1 in Theorem 8, then

E;[G(W)+G((ﬁ—i—1)l€+(i+1)n>}

i20 0 0

B (576 (o) + (Frzc) ()] + 20~ ) G(k)‘

“(r=y) Ba)
- b | =D +in|T A, (E—i—Dyp+(E+1)x]1 i
< §)271[+;Z3'3P(p+1,p+1)(c; (Ul)# e (0 —i )lg (i+1)m )

holds.
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Corollary 10. If we set & = 2 in Theorem 8, we then obtain the following Bullen-type inequality:

i(cmrae(t57) vom)
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< 164)5 (p+1, p+1)( +1)q

(l/’-l-?'f)‘q % é//(@)‘q+|é//(n)|‘7 %
2 + 2

@)l +

Theorem 9. Using the assumption in Lemma 1, if | G" |q is an s-convex function on [y, 1] and

somes € (0,1], and q > 1, then
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Proof. By utilizing Lemma 1, modulus properties of, and the power-mean inequality, since

= (=

IN

|G’ ! |q is an s-convex function, we obtain
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Thus, the proof of Theorem 9 is complete. [J
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Corollary 11. If we set s = 1 in Theorem 9, then
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v 0
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Corollary 12. If we set & = 2 in Corollary 11, we then obtian the following Bullen-type inequality

‘1(@(1/;) +zé<"’;”) +é(n))
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holds.

3. Applications to Special Means
(a) Arithmetic mean:
Y+

A=Ay, )= T,lp,nE]R;

(b) Logarithmic mean:

L=L(y,m):= 7[7_4], Yy, teR, P #m;

Inmt—Iny
(c) The generalized logarithmic mean:

r+1 _ r+1
T 4

L, =L,(y, ) = {( ] re R\{-1,0}, p, e R, p # m;

r+1)(mr—1)

Proposition 1. Let p, t € R, 0 < ¢ < mwand A € N, A > 3, then we have

UiiA((W)A ((51‘1)1€+(i+1)n)A>_Lﬁ(¢,n)

0 [

B ?an—w)iA(A—l)(lge)A(

83
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G—i—Dyp+(i+1)n
5

7

)

Proof. The assertion follows from Theorem 5, applying G(x) = x*, x € [y, 7). O
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Proposition 2. Let y, 1 € R,0 < ¢p < mand A € N, A > 3, we have

%:1713A<((z3—i):p+in)A’ <(z‘5—i—1)l,t:+(z’+1)n>/\) LA

[

o—1 _ 2 _
< Y EZWTAMAZD g 1) e—2)
i=0 2175 53
1
><A$< & —i)p+im| P2 | G—i—Dyp+(i+ 1) (A‘ZW)'*
5 ’ B :

Proof. The assertion follows from Theorem 6, applying G(x) = x*, x € [, ]. O

Proposition 3. Let p, t e R, 0 < ¢p < mand A € N, A > 3, we have

v v

i=0 127183

E;A«(ﬁi)"lﬂm)[x’ ((z‘iil)‘{*(i*l)")A) — Ly, )

(6 — i) + i |2

0

B—i—-Dp+(i+)r
4

’

<Az>q> i

Proof. The assertion follows from Theorem 7, applying G(x) = x*, x € [, n]. O

4. Conclusions

The investigation of fractional Hermite Hadamard-type inequalities is an informative
and active area of research that reflects the growing importance of fractional calculus in
modern science and engineering. Here, we established a new lemma (Lemma 1) and
produced new Hermite-Hadamard-type inequalities for the exponential convex function.
Additionally, several types of fractional integral inequalities were obtained based on this
identity (different outcomes were found for various values of 3, ¥ € N). From the developed
corollaries, Corollaries 1 and 2, one can observe that by taking specific values of ¥ = 1 for
the factors, all the existing results were reduced to the results obtained by Alomari et al. [11]
and B.Y et al. [29]. In future, authors can apply these new techniques and useful ideas,
e.g., coordinates, and other fractional operators, produced in this paper. Furthermore, one
can obtain likewise, parameterized inequalities via the Caputo—Fabrizio fractional integral
operator for convex functions using quantum calculus. Additionally, our findings could
potentially have specific implementations in numerical integration, optimization, and other
related areas.

Author Contributions: Conceptualization, M.-u.-D.]. and A.M.; investigation, A.Q. and H.B.; method-
ology, M.M.S. and S.S.S.; validation, M.-u.-D.J. and M.M.S,; visualization, H.B.; writing—original
draft, A.Q. and A.M.; writing—review and editing, S.S.S. and H.B. All authors have read and agreed
to the published version of the manuscript.

Funding: This research received no external funding.

Data Availability Statement: Data sharing is not applicable to this paper as no data sets were
generated or analyzed during the current study.

Conflicts of Interest: The authors declare no conflict of interest.

References

1. Uchaikin, V.V. Fractional Derivatives for Physicists and Engineers; Springer: Berlin, Germany, 2013; Volume 2.

2. Trujillo, J.J.; Scalas, E.; Diethelm, K.; Baleanu, D. Fractional Calculus: Models and Numerical Methods; World Scientific: Singapore,
2016; Volume 5, p. 417.

3. Anastassiou, G.A. Generalized Fractional Calculus; Studies in Systems, Decision and Control; Springer: Cham, Switzerland, 2021;
p- 305.

185



Mathematics 2024, 12,478

o1

O XN

11.

12.

13.

14.

15.

16.
17.

18.
19.

20.
21.
22.
23.
24.
25.
26.

27.
28.

29.

Magin, R.L. Fractional Calculus in Bioengineering; Begell House Publishers: Danbury, CT, USA, 2006.

Atangana, A.; Baleanu, D. New fractional derivatives with nonlocal and non-singular kernel: Theory and application to heat
transfer model. arXiv 2016, arXiv:1602.03408.

Okubo, S.; Isihara, A. Inequality for convex functions in quantum-statistical mechanics. Physica 1972, 59, 228-240. [CrossRef]
Pecaric, ].E.; Tong, Y.L. Convex Functions, Partial Orderings, and Statistical Applications; Academic Press: Cambridge, MA, USA, 1992.
Krishna, V.; Maenner, E. Convex potentials with an application to mechanism design. Econometrica 2001, 69, 1113-1119. [CrossRef]
Murota, K.; Tamura, A. New characterizations of M -convex functions and their applications to economic equilibrium models
with indivisibilities. Discret. Appl. Math. 2003, 131, 495-512. [CrossRef]

Nasir, J.; Qaisar, S.; Qayyum, A.; Budak, H. New results on Hermite-Hadamard type inequalities via Caputo-Fabrizio fractional
integral for s-convex function. Filomat 2023, 37, 4943-4957.

Alomari, M.; Darus, M.; Dragomir, S.S. Inequalities of Hermite-Hadamard’s Type for Functions Whose Derivatives Absolute Values Are
Quasi-Convex; Research Report Collection; Victoria University: Melbourne, Australia, 2009.

Budak, H.; Ali, M.A.; Alp, N.; Awais, H.M. Some new g-Hermite-Hadamard type inequalities for the product of convex functions.
J. Interdiscip. Math. 2022, 25, 2141-2166. [CrossRef]

Sarikaya, M.Z.; Filiz, H.; Kiris, M.E. On some generalized integral inequalities for Riemann-Liouville fractional integrals. Filomat
2015, 29, 1307-1314. [CrossRef]

Xi, B.Y.; Qi, F. Some integral inequalities of Hermite-Hadamard type for convex functions with applications to means. J. Funct.
Spaces 2012, 2012, 980438. [CrossRef]

Ozcan, S.; Iscan, I. Some new Hermite-Hadamard type inequalities for s-convex functions and their applications. J. Inequal. Appl.
2019, 2019, 201. [CrossRef]

Serap, O. Hermite-Hadamard type inequalities for m-convex and (a, n)-convex functions. J. Inequal. Appl. 2020, 2020, 175.

Adil Khan, M.; Igbal, A.; Suleman, M.; Chu, Y.M. Hermite-Hadamard type inequalities for fractional integrals via Green’s function.
J. Inequal. Appl. 2018, 2018, 161. [CrossRef]

Sezer, S. The Hermite-Hadamard inequality for s -Convex functions in the third sense. Aims Math 2021, 6, 7719-7732. [CrossRef]
Samraiz, M.; Malik, M.; Naheed, S.; Rahman, G.; Nonlaopon, K. Hermite-Hadamard-type inequalities via different convexities
with applications. J. Inequal. Appl. 2023, 2023, 70. [CrossRef]

Kadakal, M.; Iscan, I. Exponential type convexity and some related inequalities. J. Inequal. Appl. 2020, 2020, 82. [CrossRef]
Hudzik, H.; Maligranda, L. Some remarks on s -convex functions. Aequationes Math. 1994, 48, 100-111. [CrossRef]

Iscan, I. New refinements for integral and sum forms of Holder inequality. J. Inequal. Appl. 2019, 2019, 304. [CrossRef]

Wang, X.; Saleem, M.S.; Aslam, K.N.; Wu, X.; Zhou, T. On Caputo-Fabrizio fractional integral inequalities of Hermite-Hadamard
type for modified h-convex functions. J. Math. 2020, 2020, 8829140. [CrossRef]

Butt, S.I; Nadeem, M.; Farid, G. On Caputo fractional derivatives via exponential (s, m)-convex functions. Eng. Appl. Sci. Lett.
2020, 3, 32-39.

Abbasi, AM.K.; Anwar, M. Hermite-Hadamard inequality involving Caputo-Fabrizio fractional integrals and related inequalities
via s-convex functions in the second sense. AIMS Math. 2022, 7, 18565-18575. [CrossRef]

Li, Q.; Saleem, M.S,; Yan, P.; Zahoor, M.S.; Imran, M. On strongly convex functions via Caputo-Fabrizio-type fractional integral
and some applications. J. Math. 2021, 2021, 6625597. [CrossRef]

Caputo, M.; Fabrizio, M. A new definition of fractional derivative without singular kernel. Prog. Fract. Differ. Appl. 2015, 1, 73-85.
Sahoo, S.K.; Mohammed, P.O.; Kodamasingh, B.; Tarig, M.; Hamed, Y.S. New fractional integral inequalities for convex functions
pertaining to Caputo—-Fabrizio operator. Fractal Fract. 2022, 6, 171. [CrossRef]

Xi, B.Y.; Qi, F. Some inequalities of Hermite-Hadamard type for h-convex functions. Adv. Inequal. Appl. 2013, 2, 1-15.

Disclaimer/Publisher’s Note: The statements, opinions and data contained in all publications are solely those of the individual
author(s) and contributor(s) and not of MDPI and/or the editor(s). MDPI and/or the editor(s) disclaim responsibility for any injury to
people or property resulting from any ideas, methods, instructions or products referred to in the content.

186



. mathematics ml\b\Py

Article
On A-Fractional Wave Propagation in Solids

Kostantinos A. Lazopoulos '* and Anastasios K. Lazopoulos 2

Independent Researcher, 19009 Rafina, Greece
2 Mathematical Sciences Department, Hellenic Army Academy, 16673 Vari, Greece; orfeakos74@gmail.com
*  Correspondence: kolazop@mail.ntua.gr
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1. Introduction

Lately, mechanics have adapted various fractional calculus models to describe vis-
coelastic behavior and simulating experiments, Bagley et al. [1,2]. Atanackovic [3] and
Mainardi [4] have presented various viscoelastic and wave propagation models in mechan-
ics. The fundamental characteristic of fractional calculus is its global dependence. Lazopou-
los [5], based upon fractional calculus, proposed the deformation of a non-homogeneous
bar with possible voids. In that case, Noll’s axiom of local action, Truesdell [6], fails to be
valid. According to Eringen [7], micro- and nanomaterials should be based on the axiom of
non-local action. In fact, the strains in the neighborhood of that point define the stress.

Introducing non-local derivatives, fractional calculus has recently been applied to
physics advances, engineering, mechanics, bioengineering, physics, biology, etc. In fact,
Leibniz [8] foresaw the importance of fractional derivatives because they acquire properties
quite different from common derivatives. Their strikingly different property is the non-
locality they inherently possess, contrary to the common derivatives expressing locality.
Many famous mathematicians like Liouville [9], Lagrange, Poincare, and Riemann [10]
have worked on fractional derivatives. Information concerning fractional calculus may
be found in various texts, like Miller et al. [11], Poldubny [12], Samko et al. [13], and
Oldham et al. [14]. Nevertheless, fractional derivatives are not mathematical derivatives
according to differential topology, which Chillingworth [15] satisfies:

1. Linearity D(af(x) + bg(x)) = aDf(x) + bDg(x).
2. Leibniz rule D(f(x) ® g(x)) = Df(x) ® g(x) + f(x)Dg(x).
3. Chainrule D(g(f))(x) = Dg(f(x) e Df(x).

Although fractional calculus is considered necessary when studying various prob-
lems in physics, engineering, biology, etc., fractional geometry does not exist. Hence the
mathematical analysis of the presented problems does not possess the accuracy demanded
by mathematics.

Nevertheless, the application of fractional calculus is considered quite important in
various scientific areas requiring the consideration of non-local procedures. Lazopoulos [16-20]
introduced the A-fractional derivative, because it is a unique fractional derivative satisfying
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all the prerequisites of differential topology for being a mathematical derivative. Hence
it is a unique fractional differential procedure formulating fractional differential geometry
and correct differential equations with the existence and uniqueness theorem applied in
physics and mechanics. Another essential feature of fractional calculus is the necessity for
the consideration of global variational procedures with the additional Weierstrass—Erdmann
corner conditions, Lazopoulos [21]. Hence, the co-existence of phases phenomena, Ericksen
in [22], may be revealed.

Wave propagation is studied in the context of A-fractional analysis. Due to global
variation procedures, jumps in the strain and stress may be revealed. Jumping in strain or
stress with non-linear elasticity has already been discussed in [23]. In fact, the evolution of
phase transitions is present in the wave propagation of strains in non-local A-fractional
mechanics. The A-fractional impact-induced transitions in two-phase elastic materials are
discussed. Further, the A-fractional wave propagation with possible jumping is discussed
in the context of viscoelastic materials.

2. The A-Fractional Analysis

The importance of fractional derivatives was suggested by Leibnitz in 1695. The
main characteristic of fractional calculus is non-locality. Non-local properties are exhibited
mainly by micro and nanomaterials [7].

For a fractional order 0 < v < 1, the left and right fractional integrals are expressed by

aI;f<x> = r(l,y) (x _(:))1_7 ds 1)
b
XI;f(x) = r(l,y)/ s f(xs))l,yds )

where I'(7) denotes Euler’s Gamma function. There exist many fractional derivatives.
However, there is only one fractional integral. The Riemann-Liouville (RL) fractional
derivative (FR) is the most common fractional derivative. In fact, the left RL fractional
derivative is defined by

_d(p _ 1 A S
BDIF) = g (o6 0) = sy x ) Gom a7 )
whereas, the right RL fractional derivative (RL) is expressed by
b
_d o _ 1 d f(s)
S'D)f(x) = a(xlh 7(f(x))> = —ma/ = x)’yds 4)

X

Fractional integrals and derivatives are connected through the relation

DY (1T f(x)) = f(x) (5)

It is well known that fractional derivatives fail to satisfy the differential topology
prerequisites, Chillingworth [15], for creating the differential geometry necessary for de-
scribing physical problems. Nevertheless, well-known fractional derivatives have been
used in physics, mechanics, biomechanics, etc., without being able to generate the geometry
necessary for the study of the physical problems.

The A-fractional analysis, proposed by Lazopoulos [16], is consistent with the pre-
requisites of differential topology, and A-fractional derivatives may correctly generate
differential geometry. A-fractional analysis has already been applied to geometry, physics,
mechanics, differential equations, etc., Lazopoulos [16-20].
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The A-fractional derivative (A-FD) is defined as

RLva(x)
AT o« X
DYf(x) = & 25/ \X) ©)
a X Z}LD;(yx
In addition, the A-FD becomes
doly " f(x) -
ADTf(x) = om _ dab () %
4 do I "x d.L1-rx 7
dx

with the help of Equation (3). Moreover, the A-fractional space is constructed using
(X,F(X)) with
X =, L' 7x, F(X) =, L7 f(x(X)). 8)

Taking into consideration Equation (5), the results generated by analysis in the A-
fractional space may be transferred into the original space. Hence,

fx) = BDY T R(X(x) = 8Dy (17f() ). ©)

The A-fractional procedure presents similarities to Laplace’s transformation applied to
fractional calculus. However, A-fractional transformation applies only to functions, not to
derivatives, and the corresponding functions in the A-fractional space form various deriva-
tives. Applying analysis in the A-fractional space, the various results may be transferred
back into the initial space as simple functions only.

Another essential feature of A-fractional analysis is the global stable features of the
various fractional problems. The defect was pointed out in [18], and the governing con-
tinuum mechanics laws were corrected in a recent work by Lazopoulos [24]. Following
Ericksen [22], the various globally stable states in the introduced A-fractional space should
satisfy the conditions of Erdmann—Weierstrass, Gelfand, and Fomin [25]. Those ideas have
already been applied to biological balloons under pressure. The same procedures will
employed in the present study of A-fractional waves.

3. Waves with Shocks in A-Fractional Non-Linear Elasticity

Consider a one-dimensional bar in the interval 0 < X < L in A-fractional space. That
is considered the reference placement of the bar in the A-fractional space. During its motion,
the particle at X is transferred into its current placement Y, with

Y(X,T) = X + UX,T), (10)

where, U(X,T) is the continuous displacement. The displacement might accept first and
second piecewise continuous derivatives with respect to space and time. The assumed
smoothness for the displacement U(X,T) allows for jump discontinuities in the strain
G = Ux(X,T) and velocity V = Ur(X,T). Considering the portion of the bar lying in the
interval [X7, X3], in the absence of body force, the balance of momentum in the sub-bar
[X1, X»] is expressed by

D (X
22X, T—2X1, T = — X, T)ydX 11
27 1, DT X PV( ’ )d ’ ( )

where p denotes the constant mass per unit referential volume.
For smooth fields, the momentum balance law yields

Yx(X,T) =pVr (X,T). (12)

Moreover,
Vx(X,T) = Gp(X,T) (13)

189



Mathematics 2023, 11, 4183

ou(X,T)
oX

If the motion exhibits a single strain discontinuity point between [X;, X;] with a
location in the reference configuration X = S(T), then the momentum balance equation,
Equation (11), and the assumed smoothness of the displacement yield the jump conditions

with G(X,T) = (14)

[Z] = —pS[V], (15)
V] =-S[G]. (16)

Further, the constitutive law
X = X(G), 17)

with the jumping conditions, Equations (15) and (16), yield the expression of the velocity of
the discontinuity and the strains G* on either side.

- L(GT) - X(G™
b - HCIEE)

(18)

Transferring the velocity of the jump discontinuities, as a function, into the initial
space with the help of Equation (9), considering the space fractional order 97 and time
fractional order 7, yields

5(x) = &LD, MRLDIMG(X(x), T(t)) = RLp; RLpl™™ (M2 nsn). (9
Equation (19) includes both effects of the fractional space and the time distributions.

4. The Fractional Impact Problem for Two-Phase Materials

Let us consider a one-dimensional rod in the A-fractional space in its reference config-
uration with the strains G(X,0) = 0 and velocities V(X,0) = 0. Further, a constant velocity
V(0,T) = Vy is applied at time T = 0 and remains constant at all times T at the initial point
X =0. Therefore, the dynamical problem of the bar is defined by the equations

Z/(G)GX =p Vr for X > 0,T >0 (20)

Vx=Gr (21)

and the initial conditions,
G(X,0) = V(X,0) =0, for X >0 (22)
and the boundary conditions,
V(0,T) = Vyfor T > 0. (23)

Let us consider W(G) the strain energy density per unit reference volume concerning
the uniaxial deformation of the rod. The stress is defined through

X =W (G) = X(G). (24)

The diagram of Figure 1 is the most straightforward stress—strain diagram for devel-
oping two-phase deformation in compression.
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Figure 1. The trilinear non-convex stress—strain diagram.
For the material presented in Figure 1, the stress is defined by
2(G) = urG for > =Gy, (25)

2(G) =ug(G+Gr)for =1 < G < =Gy, (26)

Hence, two branches exist: the low-pressure stress—strain deformation section with
G > —Gy; and the high-pressure deformation with =1 < G < —Gy.
Therefore, Equation (25) yields for low-pressure shock the velocity

SL= ﬁ (27)

Further, the velocity of the shock wave for the high-pressure phase is defined by

Sy= B2 28
H 0 (28)

Moreover, Figure 2 denotes the stress-strain diagram with jumping of strains. For
the transition from the low-pressure phase to the high-pressure phase, Equation (18) will
be recalled.

I=%(G)

(G, B(GY)
A B,

Gs@yf— 8

Figure 2. The stress—strain diagram with jumping of strains.
Therefore, Equation (18) yields

.2 X(GH) —X(G™
05 = (GE_G(, )

(29)

191



Mathematics 2023, 11, 4183

Therefore, three separate cases are pointed out, corresponding to the impact problem:

i.  The low-pressure phase shock wave case.

ii. ~ The low-pressure phase shock wave followed by a low-pressure phase followed by a
high-pressure phase boundary.

iii. A phase boundary from the low-pressure phase to the high-pressure phase. No shock
wave is involved.

For further information see Abeyaratne and Knowles [23]. The results gathered in
the A-fractional space may be transferred into the initial space through the transformation
Equation (19).

5. Waves with Shocks in A-Fractional Viscoelasticity

There is a result concerning the shock front in viscoelastic fractal media calculated by
Demnie et al. [26], who point out that the fractality of the rod does not affect the jumping
solution of the stress. Of course, there exist two comments concerning that result. The first
is that fractional calculus, adhered to in that reference, fails to exhibit fractional derivatives
acquiring the properties of a derivative, and secondly, the fractional time behavior has not
been taken into consideration in the viscoelastic response.

Following [26], the stress X and the displacement U(X) in the A-fractional space are
connected through the governing equation

L x =pUrr (30)
with p the constant mass density and the boundary conditions
u(,T) = U,r(X,0) = 0. (31)
Furthermore, the initial conditions are expressed by
2(0,T) = —=XoH(T). (32)

where H is the Heaviside function.
Following [26], the jumping of the stress X in the A-Fractional space is connected with
the jumping of the wave velocity U, through the relation

(2] =—pClUr], (33)

where [®] denotes the jumping in @.
Moreover, the linear viscoelastic process in the A-fractional space starting at time
T =Ty is defined by

S(T) = E(0)U,x(T) + /T i E, (T — S)U,sdS, (34)

where, E(T) is the relaxation function.
Recalling the conservation of the governing linear momentum equation,

Zx]=p[Urr], (35)

the solution for the jumping of [X] in the A-fractional space is defined by, see [26],

2(T)] = dexp{ % Eg((()(;) T}. (36)

As it has been pointed out, the fractality of the space does not enter into the jumping
distribution of the stress X in the A-fractional space. However, transferring the jumping
distribution from the A-space to the initial one, the fractional order of the space 1 and the
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time 7y, should be taken into consideration. Indeed, taking into consideration Equations (8)
and (9) transforms the initial space (x,t) into the A-fractional space (X,T) with

x= 2" (37)
S T3B—m)
r- £ (38)
S TE—72)
Indeed, the transformation of Equation (36) into the initial space demands the follow-
ing steps:
a.  Substitution of the T variable by the equivalent of T in Equation (36). Hence,
()] = By —ay)] = YO @)
= _— = t
I(3—m7)

b.  Transferring the jumping function of the stress into the initial space just to yield the
function

B 1 d > 1 d [t Y(r)
o8] = r(1—yl)r(1—fyz)&/o (x—s)%dsa/o mdf (40)

Simplifying Equation (41), the jumping function of the stress into the initial space is

deﬁnedby
B x drtoY(r)
0] = e dh o )

6. Conclusions—Further Results

The present analysis concerns A-fractional wave propagation into elastic and vis-
coelastic media. The main characteristic of the present analysis is the development of
various jumpings, either in strain or stress, due to the globally stable conditions derived
from the Erdmann-Weierstrass conditions. The wave propagation with strain jumping
in a two-phase material, due to the trilinear stress—strain diagram, and the propagation
of stress jumping in viscoelastic media is discussed. The present analysis will be trans-
ferred into fractional fluids, where the various shocks will be studied. Further information
concerning the fractional propagation of waves in solids may be found in [27-31]. In
fact, fractional derivatives are non-local, contrary to the fractal waves that access local
derivatives [32]. Nevertheless, there exists the influence of fractional order calculus upon
the fractal dimensions [33-36].
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1. Introduction

The significance of fractional differential equations (FDEs) has grown significantly in
recent decades. This is, of course, due to their value in modeling various phenomena in
many practical and industrial applications such as science, physics, dynamics, mechanics,
engineering, etc. When dealing with ordinary/partial differential equations, one might
be concerned about obtaining solutions to these equations so that they satisfy specific
conditions [1,2]. In general, we will have initial conditions once certain conditions are
provided at a single point of an independent variable, whereas we will have boundary
conditions once the conditions are provided at more than a single point of that variable.
Actually, obtaining a solution of a fractional-order problem in accordance with n-boundary
conditions is called an FBVP. Such a problem in its linear and 2x-order cases is regarded as
a very important problem due to its various applications in technology and science. In this
work, two boundary conditions are typically assumed at end points of an interval, as in
most physical applications. In particular, we consider the following FBVP:

pD*y(x) + qD"y(x) + ry(x) = f(x), )

subject to the boundary conditions

y@) =ya yb)=yp, a<x<b, )

where p, g, r are constants and 0 < & < 1 and y,, y; are given real numbers.

The boundary value problems consisting of FDEs have contributed to a deep under-
standing of many processes in different sciences, as different types of these equations can
be solved using certain mathematical methods which meet specific boundary conditions.
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Given the impossibility of solving nonlinear types of the BVPs analytically, several numeri-
cal approaches are used, see [3-7]. It should be noted that the finite difference method can
provide very good numerical solutions for different types of FDES, see, e.g., [8-10]. From
this point of view, we here propose to use the fractional central formula for approximating
the Caputo differentiator of order « established in [11], and another formula called the
fractional central formula for approximating the Caputo differentiator of order 2«, to find
approximate solutions to a type of FBVPs given in (1), where 0 < a < 1. The stability
of the proposed method is then examined, and several numerical examples are provided
for completeness.

This paper is coordinated as follows. In Section 2, necessary preliminaries and some
properties connected with fractional calculus are presented. Section 3 displays the method-
ology of the proposed method coupled with its stability. Section 4 provides a number of
examples with some figures and tabulated results attached to illustrate the fulfilled findings.
Section 5 finishes this work by declaring a conclusion.

2. Preliminaries

In this section, we mention some basic and necessary definitions in fractional calcu-
lus, such as the Riemann-Liouville integral and derivative, the Caputo derivative, and
properties of the operators, which will be applied throughout the paper.

Definition 1 ([12,13]). The Riemann—Liouville fractional integral of the function f of order <y is
outlined as

T = g5 [, =07 ), ®

Y
wheret > 0and 0 < v < 1.

Remark 1 ([12,13]). It is useful to mention some characteristics of the Riemann—Liouville integral
operator, which are listed below for completeness:

e The identity property, i.e.,
Tf(t) = f(b). “)

®  The power rule property, i.e.,

r(m + 1) tm+'y

vem +
Jt Ton oy 1) , mezr. 5)

e The commutation property, i.e.,
TVIEf() = TTEf() = TR, 1,B=0. (6)

Definition 2 ([12,13]). Let n — 1 < 7y < n such that n is a positive integer and y € R™. The
Riemann—Liouville derivative of fractional-order <y is outlined as

1 dt ()
7 = .
D) T(n—-y)dtn /o (t —1)rti-n at. @
Definition 3 ([12,13]). The Caputo fractional differential operator of order <y is outlined as
1 )
T =
D7f(x) T(n—1) /0 (t—1)rti-n dr, 8)

wheret > 0andn — 1 < v < nsuch that n € N.

Remark 2 ([12,13]). The Caputo fractional derivative satisfies the following properties:
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e The power rule property, i.e.,

T(e+1) e—y . .
DY — r(e—y+1)t , n—1l<a<mne>n—1eecR . ©)
0, n—-l<a<nme<n—1eeN

e The constant property, i.e.,

D7c¢ =0, (10)
where c is constant.

e [nterpolation property, i.e.,

lim D7 f(t) = D" f(t). (11)

Y—n
e Linearity property, i.e.,
DY (A f(t) + A2g(t)) = MDY f(t) + A2D7g(t), (12)

where A1 and A, are two constants.
e Non-commutation property, i.e.,

DYD¥f(t) # DFDYf(t), (13)
wheren —1 < vy, y <n such that n € N.

Theorem 1 ([14]). Suppose that Dk"‘f(x) € C"Y0,b) fork =0,1,--- ,n+1,where0 < a < 1.
Then, the function f can be expanded about x = x as follows:

(x — xO)(nJrl)a) D(nJrl)ocf(g)’ (14)

=§ — i“f(x0)+r((n+1)¢x+1

where 0 < ¢ < band x € (0,b].

3. Methodology and Stability

In this section, we attempt to develop a novel numerical approach to deal with FBVPs.
This approach is accomplished based upon a recent formula established in [11] called
the fractional central formula for approximating the Caputo differentiator of order «,
and another formula called the fractional central formula for approximating the Caputo
differentiator of order 2«, which would be established here, where 0 < a < 1. But before
all of this, we recall below the first formula by stating the following theorem.

Theorem 2 ([11]). Let f € C3(0,b] and xq, x1, x3 be three distinct points in the interval (0, b]

such that 0 = xg < x1 = xo+ h < xp = x9 + 2h = b, where h > 0. Then, for any x € (0, b], the

fractional central formula for approximating the Caputo differentiator of order w is determined by
2w

DIF () = npg 7 (£ 00) = 27) + £

11—«

- TG ) (f<x0><x1 +x2) — 2f (1) (x0 + x2) + F(32) (%0 + m) (15)

n 9@ ( 6 3oa 2(xo+x1+ X2) 2-a n (xpx1 + Xpx2 + X1X2) x1,x>
6 \I'(4 ’

) IG—a) T2 —a)

where 0 < « < 1, for an unknown ¢ € (0,b).

3.1. Approximating Caputo Differentiator of Order 2u

Herein, on the basis of the generalized Taylor Theorem 1, we intend to derive a novel
formula called the fractional central formula for approximating the Caputo differentiator
of order 2a, where 0 < a < 1.
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Theorem 3. Suppose that f € C*(0,b] and xo, x1, x, are distinct points in the interval (0, b] such
that 0 = xg < x1 =xo+h < xp =x0+2h =bwithh > 0. Let 0 < « < 1, then the fractional
central formula for approximating the Caputo differentiator of order 2 is determined by

I(2x+1)

D2 p(x) = T I ((x0) ~2f(x1) + f(12) —~ et

mhzaDMf(C)r (16)

where x € (0,b) for an unknown ¢ € (0,b).

Proof. To prove this result, we first expand the function f about xy using Theorem 1
to obtain
(X — xo)zx o (X — xO)Za 20 (X — x0)3a 3u (X — x0)4a 4o
= —— =D —— =D ——D ——=D . 17
Consequently, we can approximate the function f at x; = xo + h. In other words, we
can have

« 20 3a 4o
Fla 1) = F30) + £33 D 30) + Fga gy D 0) + Faay g D00 + g D@ 09

From this point of view, we can use the transform variables for both xy and x; = xp + h to
be x and x + &, respectively. This would immediately give

Fae+ ) = )+ e D)+ e D0 + ey D)+ pe g D46 (19
In a similar manner, we can get

Flx =) = ) = ey D0+ gy D) e D0 + e P AE 0, @)
where x — h < &1 < x < & < x + h. Adding (19) to (20) yields
Flx+ )+ £x =) = 27(0) + p o s D) + s (D@0 + D16 ). @

Now, due to 3(D* f(&) + D* f(¢_1)) lying between D*£(&;) and D* f(¢_1), by the
Intermediate Value Theorem we can infer that ¢ exists between ¢; and ¢, and so in
(x — h,x + h). Thus, we have

(D*f(&) +D*f(E1)).

NI —

D¥(¢) =
This consequently implies

I(2x+1)

220 (f(x - h) - Zf(x) +f(x+h)) — DZucf(x) + F(th + 1)

mhza D*f(), (22)

which immediately gives the desired result. [J

Remark 3. It is obvious that, if we take « = 1 in formula (16), then the conventional second
derivative midpoint formula will be immediately yielded.

3.2. Analysis of the Method

At the beginning of this section, we intend to depict the procedure of solving the FBVP
given in (1) and (2). For this purpose, we apply Theorems 2 and 3 to approximate D*y/(x)
and D?*y(x), respectively. In other words, we have

A
Dy (x) ~ m(y(xo) —2y(x1) +y(x2)) (23)
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and

Dy (x) ~

_Ta+1

22«

) (y(x0) — 2y(x1) + y(x2)), 24)

where &, xg, x1, X2 are defined previously in Theorem 3, and 0 < « < 1. For the purpose of
developing a novel approach to find the solution of the problem (1) and (2), we divide the
interval [a, b] into n subintervals through x; = a +ih, fori = 0,1,2,...,N, such thata = xg
and b = x,,, where h = hﬁa Now, at the point x = x;, we have

2—u
DY (3i) = gz gy (0-1) — 20(6) +y(xis) 25)
and (24 1
D2y (x) ~ o0 E D (g 0) — 2y(x) + yxis), 26)
fori =1,2,...,N. By substituting (25) and (26) in (1), we get
r(2a+1 2
T2 (g rim) — 296) - y(xi)) + (3 =y 1) = 20 (6) + y(i) + () = £x)

fori =1,2,...,N. Actually, formula (27) can be rewritten in the form

Fra+1)  gx?>* 2qx;2
1) — (T'(2 1 B ;
(P B Yy - (ras 1) 4 2HE S )y N
I'(2a +1 X2
(P o s Jolon) = 1),
fori =1,2,...,N. For simplicity, we set the following assumptions:
r(2a+1)  gx2™®
= 2
i 2 T(G-a) @9)
and
b= (T 1) 4 2 (30)
i = ( o+ ) + m +7r|,
fori =1,2,...,N. This immediately converts (28) to
a;(y(xi—1) + y(xit1)) + biy(x;) = B> f(x;), (31)
fori = 1,2,...,N. In fact, the above formulas can be expressed in the matrix form
as follows:
bl ai 0 0 ... 0 0 0 1 f(xl) a1Ya
an bz an 0 0 0 0 Y2 f(X2) 0
0 as b3 as 0 0 0 Y3 h2"‘ f(X3) _ 0
0 0 0 0 ... an_1 bN,1 aN-—1 YN-1 f(XN,1) 0
0 0 0 0o ... 0 aN bN YN f(xN) aNYp
The above linear system can be denoted by AX = M, where
by a4 0 0 ... 0 0 0
ar bz as 0 ce 0 0 0
0 as b3 as ... 0 0 0
A=\ . . . : (33)
0 0 0 0 aN-—-1 bN*l aN—1

o
o
o
o
o
S
z
SR
zZ
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X=1[y1,y2Y3 - ,yN—L]/N}T
and

M = 12 (x1) — aaga, 1P (xa), B £ (x3), -+ P f o), 12 Fxy) — ann]

As a matter of fact, system (32) is called tridiagonal and could be solved algebraically using
the Thomas algorithm [15]. In particular, if we take formula (31) again as follows:

a;(yi1 +Yiv1) T biyi = di, (34)
where d; = h**f(x;) fori = 1,2,...,N. Now, formula (34) can be written in the form:
biy1 +ayz = di

boyr +ax(y1 +y3) = da

b3ys +a3(y2 +ya) = d3
(35)

bn-1yn—1 +an-1(yn—2+yn) = dn1
anyn-1+bnyn = dy,

where di = h?*f(x1) — a1y, and dy, = h?*f(xy) — anyp- By considering the Thomas
algorithm, we assume b; # 0 and eliminate y; from the second equation of system (35).
This gives

byy2 + azys = dy,

where b, = by, — a1 32 and d} = dy — d; Z—f. Next, assuming b} # 0 and eliminating y, from
the third equation of system (35) yields

b3ys + asys = dj,

where b} = b3 — az’;—z and d} = d3 — d’zg—z Similarly, if we assume that b, # 0 and

eliminating y; from the (k + 1)th-equation of the system (35), we obtain

/ !
by 1Yk1 + 1Yo = dyyq,
where by | = byyq — ak’l’;—zl and d | = dyq — d;(”kb—zl, fork =1,2,...,N —1. Consequently,

by back substituting N and assuming b}, # 0 in which yx = %, we have
N

_ dzlc — AkYk+1
Y = Ty
k

fork = N—1,N —2,...,1. This finishes the Thomas algorithm and, hence, by proper
MATLAB code, we can obtain the desired numerical solution of the aimed system (1) and (2).

3.3. Stability of the Method

In order to insure of the stability of the fractional central formula for approximating
the Caputo differentiator of order 2«, where 0 < a < 1, we consider the following FBVP:

D*y(x) = f(x), (36)

with the boundary conditions

y(a) = ya, y(b) =y, (37)
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wherea < x < b. The important question to be asked here ishow would Y = [y1,y2,v3,- - -, yn_1)"
be regarded a good approximation of solution of problem (36) and (37). To answer this
question, we need to estimate the error in the discrete values y1, 1>, ...,y related to the
true solution y(x). In this regard, we assume the pointwise error is of the form y; — y(x;),
fori =0,1,...,N, and the true vector is of the form Y = [y, 2,3, . .. ,yN_l,yN}T. This
gives the error of the form

E=Y-Y,

which contains all error at each grid point. To obtain a bound on the magnitude of the
above vector error, we need to estimate O(h?*) as h — 0. To do this, we consider

Ell, = E| = (s
1 E||co 1‘2%’5‘ il 1n§1iag><0\yz y(x;)],

which represents the largest error order in the interval [a, b]. Therefore, if | E[|c = O(h?¥),
then

i —y(x)| = O(1*),

fori=0,1,...,N.

Next, our aim is to estimate the error in our proposed difference approach. To do so,
we should be concerned with the local truncation error, and then with the stability of this
approach for the purpose of justifying the boundedness of the global error. So, let us start
with the local truncation error, which would be as follows:

1= o () — 20+ y(ri) ) = £, @)
> h*T (20 + 1
1= D2y() — e 2 D Dy )+ 00 (), )

fori =1,2,...,N. Now, by using D**y(x) = f(x), we have

ChT (204 1)

L PPy

D*y(§;) + O(h*). (40)

Now, though D**y(¢&;) is unknown fixed and is independent of 1, we have T; ~ O(h**) as
h — 0. If we define T as a vector containing T;, then

T=AY-M,

which implies
AY=M+T. (41)

Now, to address the global error, we can have from (41) the following approximation:
AY =M. (42)

So, the global error is defined as

Now, subtracting (41) and (42) yields

or
AE = —T. (43)

This implies
r2a+1)

T (Eis1 —2Ei+ Eiy1) = —T(x), (44)

201



Mathematics 2023, 11, 4082

with boundary conditions
Ey=0, EN+1 =0, (45)

fori =1,2,...,N. Note that problems (44) and (45) are the same as the difference equation
reported previously for y;, except f(x;) = —T(x;), fori =1,2,..., N. Actually, problems (44)
and (45) can be expressed as

D%*e(x) = —1(x), (46)
with boundary conditions
e(a) =0, e(b) =0, (47)
wherea < x < band
I'(2a+1)

T(x) = mD““y(x).

Now, if we operate J* in Equation (46), we get

De(x) =~ L T (D (x) - (D*}y(0)),
D¥e(x) = I ?Eiz - 3 D2y (0) — 12 ?Eiz - 3 D¥y(x). (48)

By operating J* twice again in Equation (48), we obtain

- o ()
or
e(x) = —hz”‘?gz 1 B D?y(x) + hz”‘ggiz 1 B <I*(ocxi 0 D?*y(0) — D”‘y(O)).

This implies || E||,, & O(h**), which represents the desired estimation for the global error.
Now, with aim of dealing with the stability of the proposed difference scheme, we
consider again system (43) in which A is the corresponding tridiagonal matrix, E is the
global error matrix, and T is the local truncation error matrix. In fact, system (43) can be

rewritten as
AMEM = -1, (49)

for a given h = %H It is important to mention that A’ ., and as a result the dimension of
A" will grow as h — 0. Now, let (A")~1 exist. Then, we have

E' = — (AT (50)
Consequently, we obtain
e = flean ] < fleany =]

But we have HThH ~ O(h?%). So, we expect the same for HEhH Thus, for HEhH ~ O(h?%),

then H (Ah)’l H is independent of h as  — 0, say H (Ah)’1 H < ¢, for sufficiently small /,
where c is constant. Therefore, we have

") <l

7

and hence the stability is ensured.
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4. Numerical Experiments

In this section, we validate our proposed numerical approach discussed in the previous
section by illustrating three numerical examples including FBVPs of the forms (1) and (2).
We use MATLAB-2020 software to simulate the results in a few fractional-order values.

Example 1. Consider the following FBVP:
D%y +2y =0, (51)

with boundary conditions
y(0) =1, y(m) = 0. (52)
The exact solution for problems (51) and (52) is of the form

y(x) = cos(v/2x) — cot(v/27) sin(v2x). (53)

In order to validate such an approach in handling the FBV Ps, we track the proposed numerical
approach discussed in Section 3. This would provide us with several approximate solutions for
problem (51) and (52) with different fractional-order values, i.e., &« = 1,0.8,0.6,0.4. Some of these
approximate solutions are plot and compared with the exact solution (53) as can be seen in Figure 1

and Table 1.
5 Exact vs Numerical Solutions
- T T T T T
O FCDM with a=1
16 ——— FCDM with =0.8 ||
FCDM with o=0.6
| ——FCDM with a=0.4 | |
0.5 Exact
__ O0f ,
k)
>
0.5 §
-1 F -
1.5 8
-2 | | I | | |
0 0.5 1 15 2 2.5 3 3.5

Figure 1. Exact solution vs. numerical solutions of problems (51) and (52) for « = 1,0.8,0.6,0.4.

In light of the previous numerical results, one can clearly observe that the approximate solutions
generated by our approach converge to the exact solution as w gets closer to 1, confirming the validity

of the proposed method.
Table 1. Exact solution vs. numerical solutions of problems (51) and (52) for « = 1,0.8,0.6,0.4.
x o =04 o = 0.6 o = 0.8 a=1 Exact Solution
0 1.0000 1.0000 1.0000 1.0000 1.0000
0.1 0.3280 0.2289 0.4551 0.7989 0.7842
0.2 —0.6303 —0.6484 —0.2165 0.4401 0.4161
0.3 —1.3491 —1.3529 —0.8424 —0.0056 —0.0328
0.4 —1.7529 —1.7965 —1.3172 —0.4501 —0.4753
0.5 —1.8669 —1.9651 —1.5815 —0.8058 —0.8255
0.6 —1.7447 —1.8819 —1.6146 —1.0025 —1.0154
0.7 —1.4452 —1.5903 —1.4282 —1.0013 —1.0082
0.8 —1.0235 —1.1431 —1.0593 —0.8024 —0.8052
0.9 —0.5283 —0.5954 —0.5622 —0.4451 —0.4459
1.0 0.0000 0.0000 0.0000 0.0000 0.0000
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Example 2. Consider the following FBVP:
D*y =y +x, (54)

with boundary conditions
y(0) =0, y(1) =0. (55)
The exact solution for problems (54) and (55) is of the form

(x) = sinh x .
YW= Ginh1

(56)

With the aim of verifying the correctness of our proposed technique in handling the FBVPs, we
follow the same manner used in Example 1 coupled with using the numerical approach discussed in
the previous section. This would provide us with several approximate solutions for problems (54)
and (55) with different fractional-order values, i.e., x = 1,0.8,0.6,0.4. Some of these approximate
solutions are plotted and compared with the exact solution (56) as can be seen in Figure 2 and

Table 2.
Exact vs Numerical Solutions
0 T T T T T
-0.05 [ _
o o o o
-0.1 -
=
=-0.15 .
0.2 B
O FCDM with a=1
—— FCDM with a=0.8
-0.25 - FCDM with 0=0.6 |-
—— FCDM with a=0.4
Exact

_0.3 1 1 1 1 1 1 1 1 1
0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1

X

Figure 2. Exact solution vs. numerical solutions of problems (54) and (55) for « = 1,0.8,0.6,0.4.

Table 2. Exact solution vs. numerical solutions of problems (54) and (55) for « = 1,0.8,0.6,0.4.

x x =04 « = 0.6 « = 0.8 x=1 Exact Solution
0 0.0000 0.0000 0.0000 0.0000 0.0000
0.1 —0.1120 —0.0429 —0.0244 —0.0150 —0.0148
0.2 —0.1870 —0.0775 —0.0460 —0.0299 —0.0287
0.3 —0.2326 —0.1026 —0.0635 —0.0412 —0.0409
0.4 —0.2533 —0.1180 —0.0758 —0.0508 —0.0505
0.5 —0.2524 —0.1233 —0.0819 —0.0568 —0.0566
0.6 —0.2324 —0.1185 —0.0813 —0.0589 —0.0583
0.7 —0.1955 —0.1036 —0.0732 —0.566 —0.0545
0.8 —0.1435 —0.0788 —0.0572 —0.0476 —0.0443
0.9 —0.0778 —0.0442 —0.0329 —0.0269 —0.0265
1.0 0.0000 0.0000 0.0000 0.0000 0.0000

Herein, we can also notice that the approximate solutions generated by our numerical scheme
converge to the exact solution as « gets closer to 1.
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Example 3. Consider the following FBVP:

D*y +5D% +4y =1, (57)
with boundary conditions
y(0) =0, y(1) =0. (58)
The exact solution for problems (57) and (58) is of the form
e 3 —e \ _, 1 e 3 —e a1
0= (o) (- @) e @

In a similar manner to the previous two examples, we generate here several approximate
solutions for problems (57) and (58) with different fractional-order values, i.e., & = 1,0.8,0.6,0.4.
Some of these approximate solutions are plotted and compared with the exact solution (59) as can be
seen in Figure 3 and Table 3.

Note that the approximate solutions obtained by the proposed scheme also converge to the exact
solution as w gets closer to 1.

Exact vs Numerical Solutions

0.02
0 3
-0.02
-0.04
=.
= 0.06
-0.08
01h O FCDM with a=1 | |
e ———FCDM with «=0.8
FCDM with «=0.6
-0.12 - ———FCDM with «=0.4 ||
Exact
-0.14 I I Q 9 I I I 1 1

0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1

Figure 3. Exact solution vs. numerical solutions of problems (57) and (58) for « = 1,0.8,0.6,0.4.

Table 3. Exact solution vs. numerical solutions of problems (57) and (58) for « = 1,0.8,0.6,0.4.

X x =04 x = 0.6 x = 0.8 a=1 Exact Solution
0 0.0000 0.0000 0.0000 0.0000 0.0000
0.1 —0.1365 —0.0409 —0.0591 —0.0862 —0.0822
0.2 —0.1479 —0.0633 —0.0855 —0.1257 —0.1217
0.3 —0.1323 —0.0732 —0.0934 —0.1379 —0.1339
0.4 —0.1120 —0.0743 —0.0905 —0.1333 —0.1293
0.5 —0.0919 —0.0695 —0.0811 —0.1188 —0.1146
0.6 —0.0727 —0.0603 —0.0680 —0.0981 —0.0943
0.7 —0.0542 —0.0481 —0.0527 —0.0752 —0.0712
0.8 —0.0360 —0.0336 —0.0359 —0.0510 —0.0470
0.9 —0.0180 —0.0175 —0.0183 —0.0271 —0.0231
1.0 0.0000 0.0000 0.0000 0.0000 0.0000

5. Conclusions

In this paper, a novel numerical approach has been successfully proposed to deal with
fractional boundary value problems. This has been carried out by utilizing two numerical
formulas—the fractional central formula for approximating the Caputo differentiator of
order « and the fractional central formula for approximating the Caputo differentiator
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of order 2a, where 0 < « < 1. The stability analysis of the proposed approach has been
discussed, and several numerical examples have been illustrated to show the applicability
of the proposed method. Thus, in light of this study, we believe that we can address many
other kinds of fractional-order problems in a similar manner, such as the fractional-order
system of differential equations, fractional partial differential equations, and fractional
integrodifferential equations. This is left to the future for further consideration.
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Abstract: In this paper, we introduce and study a new class of boundary value problems, consisting
of a mixed-type ;-Hilfer and ,-Caputo fractional order differential equation supplemented with
integro-differential nonlocal boundary conditions. The uniqueness of solutions is achieved via the
Banach contraction principle, while the existence of results is established by using the Leray-Schauder
nonlinear alternative. Numerical examples are constructed illustrating the obtained results.
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1. Introduction

Fractional order differential equations have recently proved to be valuable tools in the
modeling of many phenomena in various fields of mathematics, physics, viscoelasticity,
electrochemistry, engineering, control, porous media, electromagnetic, etc., see [1-5] and
references cited therein. For a theoretical approach of fractional calculus, see the mono-
graphs [6-11]. Many processes in physics and engineering can be described accurately
by using differential equations containing different types of fractional derivatives such as
Riemann-Liouville, Caputo, Hadamard, Erdeyl-Kober, Hilfer, Caputo-Hadamard, etc. Hil-
fer proposed in [12] a fractional derivative operator generalizing both Riemann-Liouville
and Caputo fractional derivative operators. For the advantages of the Hilfer derivative,
see [13]. In [14], the y-Hilfer fractional derivative operator was introduced. Initial and
boundary value problems including the i-Hilfer fractional derivative operator have been
studied by many researchers, see [15-20] and references therein.

In the present paper, we investigate a new class of boundary value problems, consisting
of mixed-type fractional differential equations including y;-Hilfer and y,-Caputo fractional
derivative operators supplemented with nonlocal integro-differential boundary conditions.
More precisely, we consider the following sequential ¢;-Hilfer and y,-Caputo fractional
differential equation with nonlocal integro-differential boundary conditions

Hpabr (CDY¥270) (1) = TI(t, (1)), 0<a, B,y <1, t€[0,x1],
m n
CDW;#’ZT[(O) =0, n(T)= ZAi CID)WJZTE(W) 4 25]. Hﬂj}ll]Zn—(gj), 1)
i=1 j=1

where HD*F¥1 and D72 are the ¢;-Hilfer and y-Caputo fractional derivatives with
respect to functions i and ¢, respectively, when ¢/ (t), ¢,(t) > 0 for all t € [0,x1].
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In addition, the given constants A;,J; € R and some points #;,¢; € (0,x1), I#i¥2 is the
Riemann-Liouville fractional integral of order y; > 0, with respect to a function ,, for
i=1,---,mj=1,---,mand IT : [0,x1] x R — R is a nonlinear continuous function.
Existence and uniqueness are established via Banach'’s fixed point theorem and the Leray-
Schauder nonlinear alternative.

The novelty of this study lies in the fact that we introduce a new class of nonlocal
boundary value problems in which we combine ¢;-Hilfer and ¢,-Caputo fractional deriva-
tive operators and as far as we know, this is the only paper dealing with this combination.
By fixing the parameters in the nonlocal integro-differential fractional boundary value
problem (1), we obtain some new results as special cases. For example, we get to:

(i) Hilfer and Caputo fractional nonlocal integro-differential boundary value problem if

Y1) = palt) =
(i) yo-Hilfer and Caputo-type fractional nonlocal integro-differential boundary value

problem if ¢y (t) = ;

(iii) yy-Hilfer and Caputo-type nonlocal integro-differential boundary value problem if

Pa(t) = t.

The remaining part of this article is organized as follows: in Section 2, some preliminary
definitions and results that will be applied in the next sections are recalled. In addition,
an auxiliary result is proved to convert the problem (1) into a fixed point problem. In
Section 3, the main results for the nonlocal integro-differential boundary value problem (1)
are established, while in Section 4, these results are discussed for some special cases.
Section 5 includes some numerical examples illustrating the main results.

2. Preliminaries

Now, some notations and definitions of fractional calculus are recalled. In the fol-
lowing, we assume that ¢ € C!(]0, x1], R) is an increasing function with ¢/(t) > 0 for all
t e [0, x1].

Definition 1 ([7]). Given « > 0and h € L1([0,x1],R), the y-Riemann—Liouville fractional
integral of order « of a function h with respect to  is defined by

0 = 1 [ @0 - 96)* ().

To abbreviate, we use I[g;ll]fl(t) as 19V i(t) throughout this paper.

Definition 2 ([14]). Suppose thatn —1 < « < n,n € Nand h, € C"([0, x1],R). The y-Hilfer
fractional derivative "D*PY (-) of order  of a function h with a parameter p € [0,1] is defined by

n
HeBi9fy (1) = [B—)i% (1p’1(t) :;) [-B =)y,

provided that the right-hand side exists.

Definition 3 ([21]). The y-Caputo fractional derivative “D%¥(-) of order « of a function h is
expressed as

Cpsti(r) = e (L nfz(t)
P'(t) dt ’
wheren —1 < a <n,n € Nandh,p € C"([0,x1],R).
Remark 1 ([22]). The following relations hold:

p=a+Bn—a), n—1<a p<n 0<B<1,
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and
p>wa, p>B, n—p<n—pn-—ua).

Lemma 1 ([14]). Let o, u > 0and 6 > 1 be constants. Then, we have:
(i) TPTRYR(t) = IR (E);

(ii) I[‘X?llj(ll](t) — 1/)(0))5—1 _ r(a i (S) (l[)(t) _ lIJ(O))tXJréfl.

Lemma 2. Let i € L(0,x;),n—1 < a <nn €N 0<B<1p=a+np—ap,
(H(””")(l’ﬁ)"wﬁ) € ACK[0, x1]. (Here, by AC¥[0, x1], we denote the space of k times absolutely
continuous functions on [0, x1].) Then, we have

w; o607, _ 1 . (Il](t) _lp(a))pik "[”— ] —B)(n—ua); Y7,
(1 "o Mh)(t)_h<t)_,£ To—k+1) (1P ) (a),

—k
skl (1 d\"
where h¢ = (IIJ’(t) dt) and

R . n—1 ]:l[k]]jl
(1% CDR) (1) = () - Y k!(a) ((t) = p(a))".

k=0

A linear variant of the sequential Hilfer—-Caputo fractional integro-differential bound-
ary value problem (1) is investigated in the next lemma.

Lemma 3. Let h € C([0,x1],R) be a given function and all constants are as in boundary value
problem (1). Then, the sequential Hilfer—Caputo fractional integro-differential linear boundary
value problem

Hpeib (CDY27) (1) = h(t), t € [0,x1],

m n
DW2r(0) =0, 7(x1) = YA D2 (y) + Y 61 (g) ?
i=1 j=1

is equivalent to the integral equation
]. LG . n + - . . .
m(t) = <. 1)Ll~]I“"”1h(17i) + Ziajﬂﬂj TR () — TP B ()
1=

]:
+ 1721 (1), 3)

where it is assumed that

= [92(8)) — $2(0)]"
A=1 ];5] Sy £0. @)

Proof. Operating the fractional integral 1*¥1 to both sides of the first equation in (2) and
applying Lemma 2, we obtain for t € [0, x1], that

co
I'(p1)

where p; = a« + (1 —a)B and ¢g € R. Since p; € (a,1), by Remark 1, from CD7:%277(0) = 0,
we have ¢y = 0. Therefore, we get

DIRA(E) = s (1) — 91 (0 + ),

DY 271(t) = I1h(t), (5)
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which leads to

m m
YA DY) = Y ALY (). (6)
i1 i=1

Acting I7¥2 in (5) yields
7t(t) = cq + 172 Pn(t). @)

In addition, we have

- n o [92E) =]
Y51V (E) =1 Y 6 L¥2(¢; + Y gt (g)). 8)
= ] ] = ] F(V]' + 1) = ] ]
From the second boundary condition (2) with (6) and (8), we get
m n
€= % Y NI Vh(y) + Y ST IR (E ) — T2 R (xq) |, )
i=1 j=1

where A is defined in (4). Substituting the value of ¢; in (7), we get the solution (3). On
the other hand, by taking the fractional differential operator of {-Caputo and ¢ -Hilfer of
orders vy and «, respectively, we get the first equation in problem (2). By direct computation,
it is easy to see that (3) satisfies the two boundary conditions in (2). Therefore, the proof
is completed. O

3. Main Results

In this section, we establish existence and uniqueness of solutions to the sequential
Hilfer—Caputo fractional integro-differential boundary value problem (1) on an interval
J = [0,x1]. At first, we denote the Banach space of all continuous functions from | to
R equipped with the norm ||7t|| = sup{|z(t)|: t € J} by C = C(J,R). Having in mind
Lemma 3, we define an operator W : C — C by

RO = [ LA ml) + 1 6 TN ()
— PRI (xy, (1)) | + T2ITI(E (), (10)
where
T 700)) = Fg [ () (W) = 2 (6)* TI(s ()
and
19921 T1(1, (1))

- W [ [ 60400 (1 00) — 02(60) (2(0) — )01, () s,

with ¢ € {7, p4;+7} and ] € {t,x,;}. Note that if T1(t, 1) = 1, we have
PRER )0 = s [ 00000 1 0)F (9a(D) )
= ijj%(zy

For convenience, we put

A= oo (2! |t = OF +2|5|A221’*;;7 @))
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A+ 1Y 4aq
+< AT ) A ). (11)

In the following theorem, we prove the existence and uniqueness of solutions of the
fractional integro-differential boundary value problem of sequential Hilfer and Caputo
fractional derivatives (1) by applying the Banach contraction mapping principle.

Theorem 1. Let IT: | x R — R such that:
(Hy) There exists . > 0 such that

ITI(t, 7t1) — T1(¢t, 71p)| < LL|mq — 72, (12)

Vt € Jand mq, 1 € R.

If
AL <1, (13)

where Ay is given by (11). Then, the fractional integro-differential boundary value problem of
sequential Hilfer and Caputo fractional derivatives (1) has a unique solution on |.

Proof. Let M = sup{|I1(t,0)| : t € [} and B, = {m € C : ||t|| < r*} with

MA,
s _MAL 14
" E1TAL (14)

Now, we will show that WB,« C B,+. For any 7t € B,+, we obtain

(Wre(t)] < sup |[Wr ()]
te]

1 n .
< Al ; AT ([T (5, 72 (1)) — T0(775,0) | + [T1(37,0) )
£ LG (T, (&) - T1(E; 0 + IT1(E;0)1)
=1
+ 17219 (T (g, 72(31 ) ) — TT(x1, 0)| 4 [TT(x1,0)])
+ 172191 (|11 (g, 72(x1) ) — T1(x1,0)] + [T1(x1, 0)])
< LY e + My (1))
Al &
+ ) |6 (Lr* -+ M) IFT 7921991 (1) (¢))
j=1

+ (Lr* + M2 12910 (1) (x1) | + (L + M2 %91 (1) (x;)

) & [ () = 91 (0))°
(LT’ +M)1;1|Al| ! r(ﬂé-i—ll)

n

* Uity * ’
+(Lr" + M) Y15 Ay 1y, " (§) + (Lr” + M)AYT, (x1)

j=1
+ (Lr* + M)Ay, (x1)
= (Lr'+M)A; <77,
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which holds from (14). This shows that WB,» C B,«. Next, we let 711,71, € B+, then
we have

|W7T1 (t) — Wﬂ'z(t)‘ < sup |W71’1(t) — W?Tz(t)|

te]
1| -
< ] Y NIV I (g, 711 (7)) — Tz, 702 (177)|
i=1
n Zi |5j|ﬂyj+v;¢z}1a;¢1 IT1(&;, 1(&5)) — T1(Ej, m2(G)) |
i=
+ I7%21%%1 | TT (3, 711 (x1)) — T1(21, (7)) |]
+ I7%21%%1 | TT (g, 771 (x1)) — T1(21, 12 (1)),
L L ;
< par|lm -l DI () 0)
i=1

n
Hllm = o] Y 6T (1) )
=1

+ [l — m[IP2I¥(1) (x1) | + Ll — e [ T721991 (1) (x)

= AL[m —m].

Therefore, the operator W satisfies the inequality |Wm; — Wi, || < ALt — o]
Since, A1L < 1, W is a contraction. Therefore, the operator W has a unique fixed point in
the ball B;, by Banach’s contraction mapping. Consequently, the sequential Hilfer-Caputo
fractional integro-differential boundary value problem (1) has a unique solutionon J. O

Next, the nonlinear alternative of the Leray-Schauder-type [23] is used to prove
the existence of at least one solution to the sequential Hilfer-Caputo fractional integro-
differential boundary value problem (1).

Theorem 2. Assume that I1: | x R — R is a continuous function satisfying the conditions:

(Hy) There exists a continuous function Q) : [0,00) — (0, 00) which is nondecreasing and uy, uy :
] — R two continuous functions such that

[TL(t, )| < wa (D) Q| 7)) + ua(h), (15)

forallt € Jand w € R;
(Hs) There exists a positive constant K such that

K
(2 [[Q(K) + [Ju2[) Ax

> 1. (16)

Then, the sequential Hilfer—-Caputo fractional integro-differential boundary value problem (1)
has at least one solution on |.

Proof. We show that the operator W defined by (10) is compact on a bounded ball B,
when B, = {r € C: ||r|| < p}. For any 7t € By, we have

[Wre(t)] < sup [Wr(t)|
te]
1

m n
S Y AT T gy, 72 (i) )| + ) 16 TP 0219 T (85, 72 (&) )|

i=1 j=1
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AR (g, e (xg)) ||+ T72I99 [T (2, 72(21)),

1

a7 | )+ ) Y- 1A ()

i=1

IN

n
+([[a[1Q() + [Ju2]]) Z|5 LEARKE SasI(9)

+(ur o) + [Ju2 T2 (x1) | + ([ [|Qp) + [z ) TTH2191 (27)

= (Jm]|Q(p) + ||uz]|)A1 := ®, a constant,

which yields |[Wr|| < ®. Therefore, the set W(B),) is uniformly bounded. To show that
W(B,) is an equicontinuous set, we let t; and t, be the two points in ] such that t; < t5.
Thus, for any 7t € By, we have

|W7T( 2) — Wr(ty)]

~ Jrwre b L e @ - pEr
< 2(82) — (), () s
ﬁ/ [ @) - i)
< (fa(tr) — 2 ()" IL(s, e (s))dsd

~ |rmrar b [ e - e
(lﬁz(tz) Y2 ()" T(s, 7(s) ) dsdu

e h OB - )

(s)
(1P2(t2) o (u))* (s, 71(s) )dsdu
)

a)r /tl/ P1(s)ipa (u —1(s)*”
x(¢ (h) ¥ (u))*'TI(s, 7t(s ))dsdu‘

= |rmrer b [ e - o { e -y
—(2(t1) — 92 ()7 JT(s, 7(s) )dsdu
e L HOR 0 o)
(le(fz)* 2(u))* (s, (s >>dsdu\

ore b [ B0 (o)

]( Palta) = 92 ()"~ = (Ya(t1) = 92(u))*~"|ILL(s, 7(s)) dsdu
e L e - )
(wzuz) $2(u)* 7 T1(s, 7(s)) dsdu

Ll il o oy -
< R RO @) i)

IN
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x| (Wa(tz) — P2 (u))* ™1 — (o (t1) — wo(u))*t|dsdu

([ua1Qp) + [lu2ll) 2 (™ 1\ .
Ll el T2 [ s pata) (o) — ()"
x (Ya(ta) — o (u))* dsdu.

Observe that if t; — tp, then we have |Wrt(t;) — Wrn(t;)| — 0 independently of 7.
Therefore, the set W(B,) is an equicontinuous set. Hence, the set W(B,) is relatively
compact. By applying the Arzeld-Ascoli theorem, the operator W is completely continuous.

Finally, we show that the set of all solutions to equations 7 = AWt is bounded for
A€ (0,1).Let m € Cand m = AWt for some A € (0,1). Then, for any f € ], as in the first
step, we obtain

()] = AIWﬂ(t)ISStLEI?IWﬂ(f)I

(lualQC7e 1) + f[uzll) As,

IN

and, consequently,

[l
(Ol + ozl Ar =
From (Hj3), ||| # K. After that, we define U = {7 € B, : ||7|| < K}. Now, we can see
that W : U — C is continuous and completely continuous. Thus, there is no 7t € oU such
that 1 = AW with 0 < A < 1. By the nonlinear alternative of the Leray—Schauder-type,
we get that the operator W has a fixed point 7t € U, which is a solution of the nonlocal
fractional integro-differential sequential Hilfer and Caputo boundary value problem (17)
on J. The proof is completed. [

4. Some Special Cases

In this section, we present some special cases and some interesting behavior of solu-
tions to the investigated problem (1).

Corollary 1. Assume that I1: | x R — R is a continuous function.

(a) If |II(t, )| < M, where M is a positive constant, then the nonlocal fractional integro-
differential sequential Hilfer and Caputo boundary value problem (17) has at least one solu-
tion .

(b) Ifui(t) =1, Q(u) = Bu+C, up(t) = D, where B > 0, C,D > 0, then the nonlocal
fractional integro-differential sequential Hilfer and Caputo boundary value problem (17) has
at least one solution | if A1B < 1.

(¢) Ifui(t) =1, Q(u) = Bu? +C, up(t) = D, where B > 0, C,D > 0, then the nonlocal
fractional integro-differential sequential Hilfer and Caputo boundary value problem (17) has
at least one solution ], if 4A2B(C + D) < 1.

If we put ¢1(t) = ¢a(t) = ¢(t), then the nonlocal fractional integro-differential
sequential Hilfer and Caputo boundary value problem (17) is reduced to

Hpeby (CDW ) (¢) = TI(t, (1), 0<a, By <1, te€[0,x],
DWr(0) =0, 7m(x1) =Y A D¥r(y)+ Y51 n(g). W
i=1 j=1

The following constants are used in the next corollaries.

L 9@ - (o))
AT =1 ];5] Y
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B P w(o»““‘f”
A = (SR £ IO

A% 1Y (p(x1) — 9(0))* 1
*( A7] > Taty+1)

Corollary 2. If f satisfies the Lipschitz condition in (Hy) and if A{L < 1, then the nonlocal
fractional integro-differential sequential Hilfer and Caputo boundary value problem (17) has a
unique solution on |.

Corollary 3. If the continuous function f satisfies (Hy) in Theorem 2 and if there exists a positive

constant M such that
M

(I [[QM) + [[ua][) AT

then the nonlocal fractional integro-differential sequential Hilfer and Caputo boundary value
problem (17) has at least one solutions on |.

>1,

Ifn=p+g,and yy =0forw =1,...,q, then the problem (17) can be reduced to the
following problem with integro-differential multi-point boundary conditions as

Hpwbd (Cpv¥ ) (¢) = TI(t, n(t)), 0<a,pBy < 1, t€[0,xq],
CD™r(0) =0, 7n( ZA DY (n;) + 25 ¥ 7 (g;) + Z G 70(Ow).- (e
i=1 j=1 w=p+1

In addition, we put

e ) I A ) K
A =1 1215] ( ) wgﬂéw,
. B m ll) IIJ(O))“+}[]'+’Y
1 |A{;|Al|oc+1+2|]| ey
0w) — (0)""” Al +1 (p(x1) —p(0)"™
+wzp:+1|€w T(a+vy+1) }+< |A|> TFa+y+1)

The existence and uniqueness results for the integro-differential multi-point boundary
value problem (18) are similar to the Corollaries 2 and 3 by replacing A; with Az.

5. Illustrative Examples
Example 1. Let us consider the following integro-differential boundary conditions to the sequential
Y1 -Hilfer and »-Caputo fractional differential equation of the form

1
HD%,%;elot (CD%;tz+t7r> (t) _ H(t,ﬂ'(t)), 0<t< 2,

19
. (19)
Cy 2+t _ 9 _ic 124y § EC L1244 §
D2 (0) =0, 7r<8> = D2 7r<8 t D2 5
Tepbet (7 2 de 1 Lttt o 3
+87 D2 3 +39]15 T\ 5 5 ]I 1) (20)

From the boundary value problem (19), we set constantsasa = 1/4, 3 =3/4,v=1/2,
x1 =9/8, A =3/67, Ay =5/77, A3 =7/87, 11 =3/8, 4y =5/8, 43 =7/8,61 =2/39,
6y = 4/59, uy = 4/5, 4y = 7/5,& = 1/2, & = 3/4 and functions ¢, (t) = e(1/19)t and
o(t) = t? + t. From above information, we can compute that A ~ 0.8763925133 and
A = 2.374946616. Observe that the two functions satisfy ¢7, ¥, > 0.
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(i) If the function IT is defined by

1 (2|r| + =2 1, 1
I = = =y 21
(£ 72(t)) 2t+5( pap >+7t +8t+ 5 21)

From the given nonlinear unbounded Lipschitzian function in (21), we get |T1(t, 1) —
I1(t,z)| < (2/5)|mr —z| fort € [0,9/8], m,z € R. Setting L = 2/5, we have AL ~
0.9499786464 < 1 which fulfills the condition in (13). The result in Theorem 1 can be used

to conclude that the boundary value problem (19) and (20) with the given function in (21)
has a unique solution on [0,9/8|

(i) Let the function IT be defined as

- 1 72024 1 1 ”
(t,N(t))—t+4(5(1+ﬂ2022)+3t+6)+2t+7‘ -

We have . . . .
I1 < — (=42 ) +—.
| (t’”)|—t+4<5” +6>+2t+7

Choosing uq(t) = 1/(t+4), up(t) = 1/(2t +7) and Q(r) = (1/5)7> + (1/6), we get
lluq]| = 1/4, ||uz|] = 1/7 and then, there exists a K € (0.463775263,7.957466657) satisfying
the inequality in (16). Therefore, all assumptions in Theorem 2 agree with function I1
in (22). Then, using integro-differential boundary conditions to the sequential ¢-Hilfer
and ¢,-Caputo fractional differential Equations (19), (20) and (22) have at least one solution
on [0,9/8].

(iii) If 1 (t) = ¢a(t) = t* + ¢, then (19) is expressed as

. . 9
Hppg g+t (CD%H%)(Q =H(t,n(t), 0<t<g, (23)

and we can find that A* ~ 0.8763925133, A] ~ 4.810643110. If

. 1 2|7t| + 72 1, 1
H(t,pz)—2t+10< T+ [ )+7t +8t—|—§. (24)
Then, L = 1/5 and we have A]L =~ 0.9621286220. This means that boundary value
problem (23), (20) and (24) has a unique solution on [0,9/8].

In addition, if function IT in (23) is given in (22), then there exists a constant K &
(0.235228817,3.922219479) which satisfies the Corollary 3. So, the boundary value problem
(23), (20) and (22) has at least one solution on [0,9/8].

(iv) If the boundary conditions in (20) is replaced by

CD%;t2+t7T(O) —0, 7r<9> _ 3CD§;t2+tn<3> + 5CD§;t2+tn(5>

8 67 8 77 8
R 27 _ 5~ _ R —
+87 D T 3 +39]1 T 5 +597r 1) (25)
Then, we get A ~ 0.8884626894, A ~ 4.816166032. If
I(t, 1) = W2 + Z, (26)

where constants W,Z > 0 and WZ < 1/ (4A%) ~ 0.01077797341. Then, there exists
a positive constant M satisfying the Corollary 3 when replacing A% by A;. Hence, the
boundary value problem (23), (25) and (26) has at least one solution on [0,9/8].
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6. Conclusions

In this paper, we have studied a new kind of boundary value problem consisting of
a combination of two fractional derivative operators, one §;-Hilfer and one ¢,-Caputo,
supplemented with nonlocal integro-differential boundary conditions. This combination,
as far as we know;, is new in the literature. Our uniqueness result is derived via Banach’s
contraction principle, while the Leray-Schauder nonlinear alternative is used to derive the
existence result. The main results are well illustrated by constructing numerical examples.
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Abstract: In this research, we provide sufficient conditions to prove the existence of local and
global solutions for the general two-dimensional nonlinear fractional integro-differential equations.
Furthermore, we prove that these solutions are unique. In addition, we use operational matrices
of two-variable shifted Jacobi polynomials via the collocation method to reduce the equations into
a system of equations. Error bounds of the presented method are obtained. Five test problems
are solved. The obtained numerical results show the accuracy, efficiency, and applicability of the
proposed approach.

Keywords: the mixed Riemann-Liouville integral; fixed-point theorems; shifted Jacobi polynomials;
operational matrices; collocation method; error bound
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1. Introduction

In the last decades, many problems, such as acoustic wave problems [1], ground-
water pollution and groundwater flow problems [2-6], among others [7-10], have been
shown by using fractional calculus. In addition, many engineering and physical problems,
such as problems from control, electrochemistry, rheology, coupling and particle mechan-
ics, viscoelasticity, electromagnetism fluid structure, and porous media (see e.g., [11-14]),
have been mathematically formulated by fractional integro-differential equations (FIDEs).
Recently, numerical methods for solving FIDEs have attracted the attention of many re-
searchers. Taheri et al. [15] solved stochastic FIDEs by using the shifted Legendre spectral
collocation method. Rahimkhani et al. [16] proposed the Bernoulli pseudo-spectral method
for solving nonlinear Volterra FIDEs. Wang et al. [17] developed an approximate scheme
based on fractional-order Euler functions to solve weakly singular FIDEs. Babaei et al. [18]
considered a sixth-kind Chebyshev collocation method to solve a nonlinear quadratic
FIDEs of variable order.

In the presented research, we focus on the following general two-dimensional nonlin-
ear fractional integro-differential Equations (2D-NFIDEs):

afyy(x,y) +bfex(x,y) + cfyx(x,y) + f(x,y) + AL f(x,y) = g(x,¥) + O(x,y)
+A(x,y) +po(x,y) + o(x,y), 1
with the initial conditions of:
f(x,0) =di(x), fO,y)=da(y), fy(x,0)=d3(x), fe(O,y) =ds(y), fu(x,0)=d5(x), (2)

where (x,y) € © = [0,¢1) x [0,¢2); 0 = (01,02) € (0,00) x (0,00); and a, b, ¢, A are
constants, and
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O(x,y) = /Ox /Oykl(x,t,y,s)fpl(t,s)dsdt,
M) = iy [ 600 =9 (b)) aset,

0
p(x,y) = F(Ql)ll“(gz)/o /0 (61— O (l — )2 ks (x, 1y, 8) fP2(t,5) ds dt,

¥4 Y4
¢(x,y) :/01 O2k4(x,t,y,s)f”4(t,s)dsdt.

Here, functions d;(.),i = 1,2,3,4,5, kj(x, t,y,s), j=1,2,3,4, g(x,y) are known, and
f(x,y) is unknown; I°f(x, y) is the left-sided mixed Riemann-Liouville integral of order
0= (01,02) € (0,00) x (0,00) of f denoted by [19]

I°f(x,y) = (o) // 1A y—5)2 1 f(t5)ds dt;

and pi=1, j =1,2,3,4 are constants.

While several numerical techniques have been proposed for solving many different
problems (see, for instance, [20-35] and references therein), there were few research studies
that developed numerical methods for solving Equations (1) and (2). For example, Na-
jafalizadeh and Ezzati [36] obtained approximate solutions of these equations by using
operational matrices of two-dimensional block pulse functions (2D-BPFs) with the order
of convergence O(%), N € N. Maleknejad et al. [37] applied operational matrices based
on a hybrid of two-dimensional block-pulse functions and shifted Legendre polynomials
(2D-HBPSLs) to solve the general 2D-NFIDEs. The order of convergence of this method
was O(m)

According to the best of our knowledge, the existence and uniqueness of solutions for
Equations (1) and (2) have not been discussed so far. In this research, we provide sufficient
conditions to prove that there exist local and global solutions for the general 2D-NFIDEs.
Then, we prove that the solutions of these equations are unique. Additionally, we prepare
an efficient numerical approach to approximate solutions of the general 2D-NFIDEs with
high accuracy.

The rest of this paper is organized as follows: in Section 2, some theorems for the
existence and uniqueness of solutions of general 2D-NFIDEs are proved. In Section 3,
an introduction of one- and two-variable shifted Jacobi polynomials (1D-SJPs and 2D-
SJPs) is provided. Additionally, some operational matrices are introduced. In Section 4,
by using the collocation method via these operational matrices, approximate solutions
for Equations (1) and (2) are obtained. In Section 5, error bounds of approximations are
obtained. In Section 6, five test problems are solved to show the accuracy of the proposed
method. In Section 7, a conclusion is presented.

2. Existence and Uniqueness of Solutions

Now, by using Schauder’s fixed-point theorem [38], a local existence of solutions of
general 2D-NIDEFs is proved in a Banach space.

Theorem 1. Suppose that

(C1)0<t<x<0,0<s<y<4tyg g f veCDR"),kyky ks ky € C(DxD x
R", R™);

(c2) nyy X,Y) — Oy x/y)H pirs fox(x y) —oxx (X, Y) | < 25
ier I11° flx,y) = Io(x,y)|| < 24A/

(x
(@) llgxy) —s1(xy)ll < &
(C) |[ki(x,t,y,s,f(t,5)) = ki(x, t,y,5,0(4,5)) | < g5 i =1,4,0 <a < 1,0 <P <y

fyx(x,y) — ny(x’y)H <
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(C5) Hk]-(x,t,y,s,f(t,s)) —k]-(x,t,y,s,v(t,s))H < %J =230<a</,0<
ﬁ < by.
Then, there exists at least one solution for the 2D-NIDEFon 0 <t <a, 0 <s < .

Proof. Suppose that D = {(x,t,y,5,f) : (x,1,,5) € D x D, |f| <V'}. Let |fyy (x,v)| < L,
fer ()] < g [fux ()| < e 118 (o) | < g5 18 ()| <

max{|k;(x1,t,y1,8, f(t,8))|, |ki(x2, t,y2,8, f(t, )|} =&, i=1,2,3,4,

’ Q1 3e2 / .
on D. Choose (1 + &4)ap < bz, % < %. Consider Iy = {f : f € C(Dg,R"),

|f| < b’} such that || f|| = ( rn)ax |f(x,y)|, Do = [0,a] x [0, B]. Clearly, ITj is bounded,
X,y E@O

closed, and convex. Now, for any f € Iy, define the operator

Tf(xy) =—afy(x,y) —bfrx(x,y) — cfyx(x,y) = AI°f(x,y) + g(x,y) + O(x,y)
+A(x,y) +po(x,y) +o(xy), (xy) € Do. @)

It is clear that

O(x,y)| < Grap,
gZan,BQZ
IS T e+ 1)
§3DCQ1ﬁQ2
a+1lea+1)

lp(x,y)| < Caap.

lo(x,y)| < i

Therefore, we obtain

T y)| <lafyy(x,y)] + [bfex(x,y)| + [cfyx(x,9)| + AT2f (x, )| + [g(x, 1) | + |O(x, y)|
+A(xy)| + lo(xy)] + [o(x, v)]

v’ (G2 +G3)a1 g2 /
S5+ (C1+Ca)ap + o1 + 1) (g + 1) <V,

which implies that 7 (Ily) C ITj. Furthermore, for any (x1,y1), (x2,¥2) € Dy, such that
xp > x1 and yp > y1, we obtain

T f(x2,y2) = T f(x1,y1)| <alfyy(x2,y2) — fyy(x1,91)| + bl frx(x2,¥2) — frx(x1, 1)
+ | fyx (x2,¥2) = fyx(x1,91) | + AIOf (x2, y2) — 12f (%1, 1)
+18(x2,y2) — 8(x1,y1)| + [©(x2,¥2) — O(x1,y1)|
+ | A(x2,y2) = Alx1,y1)| + lp(x2, y2) — p(x1, 1)
+ [@(x2, y2) — @(x1,y1)-

Additionally, we have
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(18 (x2,y2) = 1°f (x1, 1)

T(01)T(e2) /o ./oyz (x2 = )" (y2 =)= f(1,5)dsdt

.
1 /0 =)0 (- S)qz’lf(t,s)dsdt‘

<

X1 Y1
— )0 (g2 — )27 f(t,5)dsdt
T(Ql) (02) / / (x2 = )% (y2 = 5)2 7 f(t,5)ds
J“/x2 /yz X — By —5)2 7 f(1,5)dsdt
x1 y
/x1 /Vl x1_t 1(y1_s)92* f(t,s)dsdt’
0
X1 y1 _hei- 1 01 et e
(o) (02) / / (22 =) (y2 —s) (1 =%y =) f(t5) dsalt

= To)T(e2)
/x /y (12 =) (y2 —5)" f(t,s)dsdt‘

/

< W (/Xl /(;yl <(x2 B t)Q171(y2 75)92—1 (- t)@l—l(yl - 5)9271) dsdt
/xz / Xz —t 1 s)qz_ldsdt>

< W ((x2 = 21)% (2 — y1)? — 5y + 27 Y2 — (2 — x1)9 (2 — 11) )

=0.

Therefore,

[T f(x2,y2) =T f(x1,11)| = 0.

Moreover, we can obtain

*2 jz
‘A(XZ/]/Z) (xllyl / / X2 7t Q= y 75) kz(xz,t yZ/S/f(t,S))det

Qz
/x1 /yl x1 —1)° j —s)%" kz(xl,t v1,8, f(t, s))dsdt‘

X1 1 .
/ / (2 = )% (y2 —5)% ka(x2, £, y2,5, f(t,5))dsdt

- Ql (02)
/ xo — 1)1 y 2 —5)2 ey (2o, y2,5, f(t,s))dsdt
n

_ /Oxl /0y1 (x1 — t)gl* (y1 — 5)92*1k2(x1,t,yl,s,f(t,s))dsdt‘

" T(o1)I(02) /x1 /y1 (x2 = )2 (g2 —5)2 ko (x2, b ya,, f(15))

—(x1 = )9 (g1 — )2 ko (21, t, yl,s,f(t,s))>dsdt

/"2 / —5)%2 k(22,1 yz,S,f(t,s))dsdt‘
X

T'(e1)T(e2) /X1 /y1 (x2 = )% (y2 — )% ka(x2, £, y2, 5, £ (1,5))]
+(x1 =) Ny — )2 Nk (2, 818, F (1, S))|)dsdt

1 Y2
*m/ﬁ /y (x2 = 1) (y2 — )% [ka(x2, £, 2,5, f (1, 5))dsdlt

1

g X1 - - - .
SWM(/O /0 ((xz—t)g Hya =927+ (0 =08 (g1 —9)° 1)clsclt

X2 [y
+/ 2/ 2 (xz _ t)Q]_l(yz _ S)Qz_ldsdt>
X I

€2 @ 01,02 01,02 0
S I T - ! — — _ 01 R
= T(o + Doz +1) ((x2 = x1) (y2 — y1)2 — x5y + 2]y + (2 — 1) (y2 — 1) ?)

28 .
S For+ (g + 1) 2 1) 2 =y0)™
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Similarly,
|©(x2,y2) — O(x1,y1)| < G1(x2y2 — x141), )
a@lngz anﬁez B
btov) =060, 0)1 < &y~ s P y) <0 ©
|9(x2,y2) — @(x1,y1)| < Ealap —ap) = 0. ©)

Applying inequalities (5)—(9) in (4) gives

T f(x2,y2) = Tf(x1,y1)| <I(Ff)(x2,92) — (Ff)(x1,y1)| + AL f (x2,y2) — I°f (x1,y1)]
+ 18(x2,y2) — g(x1,y1)| + ¢1(x2y2 — x191)

28> .
Tl + (g 7 1) 2 ~ ¥ 2 =)™

where

(Zf)(xy) = —afyy(x,y) — bfex(x,y) — cfyx(x,y)-
It is clear that the right-hand side of (10) tends to zero as xo — x1, y» — y1. Thus,

T : Iy — Ilj is equicontinuous. Therefore, by using the Arzela—Ascoli theorem [39],
the compactness of the closure of 7 (I1j) can be concluded.

Now, we need to show that 7 is continuous. For this propose, define

To(x,y) = (Fo)(x,y) — M(x,y) + g1(x,y) + Ou(x,¥) + Av(x,y) + pu(x,y) + @o(x,y),

v(x,0) = d1(x), v(0,y) = da(y), vy(x,0) = d3(x), vx(0,y) = ds(y), vx(x,0) = d5(x),
where (x,y) € Do, v € I, and

(Fo)(x,y) = —avyy(x,y) — boxx(x,y) — cvyx(x,y),
X ry
Ou(x,y) = / / ki(x,t,y,s,0(t,s))dsdt,
0 JO
Ao(x,y) = 1 /x /y (x — t)gl*l(y— $)2 ey (x, t y,s,0(t,s))dsdt
v 7 F(Ql)l—.(gz) 0 0 rbrYros 7 7
puley) = g [ P — 8B — )2 ks (x5, 0(1,5))dsd
v 7 F(Ql)r(gz) 0 0 rtrYrer 7 7
B
Po(x,y) = / / ky(x,t,y,s,0(ts))dsdt.
0o Jo
Since k;, i = 1,2, 3,4, are uniformly continuous, we can write

Ve>0,30>0: |f(xy)—v(xy)| <9

Suppose that the assumptions (C1)—(C5) hold; therefore,
Tf(xy) = Toxy)| <I(Ff)(xy) = (Fo)(x,y)| + M f(xy) — Ifo(x,y)]|
+g(y) —g1(xy)[ +10(x,y) = Ou(x,y)|

+[A(xy) = Ao(x,y) [+ 10(x,y) — po(x,y)]
+lo(x,y) — ¢o(x,y)].

Furthermore, we can easily obtain the following inequalities:
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€ xory
_ < <
O(x,y) — Oy(x,y)| < 60([%/0 /0 dsdt <

1 Er(Ql + 1 Q2 + 1 Q 1 -1 €
_ < 1— 02 < =
AG) = Mol S T 6wt s / / — )= Mdsdr < 5,
1 el'(o1 +1) +1) _
p3) o5 < 6&@1,3@52 VL e e o asar = &

e (v P
— < — E—
lp(x,y) — po(x,y)| < 6045/0 /0 dsdt
Thus, we have
Tf(x,y) = To(x,y)| <e

and the proof is completed. [

In the following theorem, by using Tychonoft’s fixed-point theorem [38], the global
existence of solutions of the general 2D-NFIDEs will be discussed.

Theorem 2. Suppose that

(D1) G; € C(R%,R"), k; € C(RY x R",R"),i=1,2,3,4;

(D2) Foreach (x,t,y,s) € ]R‘i, Gi(x,t,y,s,u(t,s)),i =1,2,3,4, are monotonically non-decreasing
nu;

(D3) |ki(x,t,y,s, f(t,8)| < Gi(x, t,y,s, |f(t,9)]), (x, t,y,s, f(t,5) € RE xR",i=1,2,3,4

(DY) [(Ff)(x,y)| < (Fu)(x,y).

Then, for every x,y > 0, the generalized two-dimensional nonlinear fractional integro-differential
equation

u(x,y) = (Fu)(x,y) + A Tu(x,y) +q(x, y) + Ou(x, y) + Aul(x,y) + pu(x, ¥) + @u(x,y), (11)

has a solution u(x,y) with initial conditions

u(x,0) = di(x), u(0,y) = da(y), uy(x,0) = ds(x), ux(0,y) = da(y), ux(x,0) = ds(x), (12)

and

(Fu)(x,y) = —a ”yy(xry) —bux(x,y) — C”yx(xry)r
Huloy) = F(Ql)lr(@) L[ =00 =9 e s)dse,

X ry
@u(x,y):/ / Gi(x,t,y,s,u(t,s))dsdt,
Ay(x,y) = e / / AR 1 s)erGz(x,t,y,s,u(t,s))dsdt,
2
bt 01—1 021
pu(x,y) = m/o /0 (01 —1)1 by —5)* " Ga(x, t,y,s,u(t,s))dsdt,
0l
(pu(x,y):/o Js Gu(x,t,y,s,u(t,s))dsdt.

Additionally, for every x,y > 0and q(x,y) € R2, such that |g(x,y)| < q(x,y), there exists
a solution f(x,y) for Equations (1) and (2) satisfying | f(x,y)| < u(x,y) and |A] < A'.

Proof. Let Q be a real space of all continuous functions from (0,c0) x (0,c0) into R".
The topology on Q is that induced by the family of pseudo-norms {Q, ,,(f)}%

m',m=1’
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where Q, ,,(f) = sup |f(x,y)| for f € Q. Consider {S,}}y ,_; as a set of

neighborhoods with S, ,, = {f € Q: Q,y ,(f) < 1}. Under this topology, Q is complete,
locally convex, and a linear space.
Let

Q={feQ: |[fxy)| <ulxy), x,y=>0}CQ,

where 1(x, ) is a solution of Equations (11) and (12). Obviously, in the topology of Q, Qg
is closed, convex, and bounded.

Note that a fixed point of Equations (11) and (12) corresponds to a solution of Equa-
tions (1) and (2). Since, in the topology of Q, T is compact and Qy is bounded, therefore,
the closure of T(Qp) is compact.

Considering assumptions (D1)—(D4) yields

X ory X ry
|@(x,y)\g/ / |k1(x,t,y,s,f(t,s))|dsdtg/ / Gi(x, by, s, |f(t5)])dsdt
0 0 0 0
X ory
S/ / Gi(x, t,y,s,u(t,s))dsdt = O, (x,y).
0 0
Similarly,

Ay < Aulxy), le(xoy)| <pu(xy), lolxy)| < eulxy), [1°f(xy)| <ulxy).

Since u(x,y) is a solution of Equations (11) and (12), the definition of Q yields
|Tf(x,y)] < u(x,y). Therefore, T(Qp) C Qo. Now, by using Tychonoff’s fixed-point
theorem [38], we can deduce that 7 has a fixed point in Qp, and this completes the
proof. O

In the following theorem, we prove that the general 2D-NFIDE has a unique solution.

Theorem 3. Consider k; € C(D x © x R",R") (i = 1,2,3,4), f € C(D,R"). Assume that
there exist 0 < L; <1 (j = 1,2,3) such that:

furey) = Foy (x| < Ll fGey) = Flw)|, (13)

fux(29) = Tl y)| < La|fx) = Fx,y), (14)

fux(ty) = Fouly)| < Laf(xy) = Flx)|, (15)
(

f(t,s)—f(t,8)|, i=1,2,34 (16)

Ki(x,t, ., £(t5)) = ki, t, 5, F(t5)) | <
if

e
T(o1 +1)T(0y +1

((aL1 +bLy +cL3) + )(/\+;71 + 12+ 13 +174)> <1, (17)

then the general 2D-NIDEF has a unique solution.

Proof. Let

TH(xy) = (FF)(xy) = A (x,y) +8(x,y) + O(x,y) + A(x,y) +p(x,y) + ¢(x,y),

with

fx,0) =di(x), f(Oy)=da(y), f,(x,0)=ds(x), f,(0y)=ds(y), fi(x,0)=ds(x),
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and
(ff)(x y) = _a?yj(x y) - b?xx(x J/) - nyx(xly>l
O(x,y) = / / ki(x,t,y,s)f " (t,5)dsdt,
) = 5oy ) =087 =97 el by, ) 1 s)dst

byl _
p(x,y):r(gl;r(gz) /0 /O (61— %Yl — )2 s (1, y,8)F (1, 5)dsdt,
4

Z —_—
P(x,y) =/1 2k4(x,1f,y,s)f’g4(t,s)dsolt.
0 0

for (x,y) € D.
Using (13)—(16) yields

(ZHEY) — (FHEY)| < (ki +bLa +cLs)

150 ) AT 5] < o
(o + 1)
©5y) ()| < _’Zlfglggz
A - B < BT
éQléQZ
o y) =W < Fo T
o39) = o) < _’mefjm = fH

Now, we can write

TFxy) = THxy)| <|(FH)y) = (FH00y)| +A| 10 (xy) = A1 (x,)]
+|00x,y) —0(x,y)| +|Alx,y) — Alx,y)|
+lp(xy) —p(xy)| + lo(x,y) — ¢(x,y)]
e
(o1 + 1)l (02+1

< <QL1 +bLy +cLs +

)()\+’71+772+’73+774)>‘

for any (x,y) € ® and f, f € C(D,R"). Therefore,

10
I(or+1)T(e2+1

HTf— T?H < (ah +bLy+cLs + )(A+771 +m+m +174)> Hf—fH-

From (17), T is a contraction map in C(®D,R"), and thus, it has a unique fixed point.
Therefore, f € C(®D,R") is a unique solution for the general 2D-NIDEE. [J

3. The 1D-SJPs and 2D-SJPs and Their Operational Matrices
3.1. The 1D-S]Ps

The 1D-SJPs are defined on the interval [0, /) by

N :i(_l)l_j Tltet DI +j+r+c+l)
far FGj+c+DI(I+T+¢+1)(1 =)
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These polynomials are orthogonal on the interval [0, ¢); therefore,
b
/0 jégf’G)(x)%(}’g) (x)wgr’g) (x)dx = cSii/hg’g),

where wéT’G) (x) = x¢(¢ — x)T is a weight function, J; is Kronecker delta, and

poe) _ T4 T+ DI+ g +1)
bl QRi+T+c+DIT(I+T+¢+1)

Additionally, these polynomials have the following property:

d' (06) (1) — T(l+T+¢c+i+1)

(t+ig+i)
F(l+74+¢+1) Toii” (%): (18)

The vector of 1D-S]Ps is as follows:

T
¥ = (75w 0 L T ) (19)

3.2. 2D-S]Ps and Function Approximation
The 2D-SJPs are defined on the domain © = [0, ¢1) x [0,¢;) by

T (e, y) = TTO @I W), i,j=01,..,N.

These polynomials are orthogonal on ©; therefore,

(r6) (1)

0l
/ ‘7 TQ >‘-7i’(5;g)(x'y)w(-[/g)(x']/) dydx = 511’(S ’hé PO Y I

where w(7€) (x,y) = wg’g) (x)wg’g) (y) is a weight function.

By using 2D-S]Ps, we can approximate a continuous function f(x,y) on the domain
D =10,¢1) x [0, £y) as follows:

N N
flxy) ~ fn(xy) = ZZﬁ;J M) =¥ () E = ET¥(x,y), (20)

i=0;7=0

where

A:(fOO fOl ---fON flO fll le fNO le fNN )T’

with entries

fi = " ng )j(T’g) (x, )™ (x,y)dydx, i,j=0,1,...,N
1 h T(; h(T G) i,j 7 7 7 7 7 Lr 7 7
fll

and
¥(xy) = (5" (y) - TanE ), TSP ), T ()
T
DI @) TR ) @)

are (N +1)% x 1 vectors.
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Additionally, we can expand a function k(x, t,,s) on the domain © x © with respect
to 2D-S]Ps as follows:

k(x,t,y,8) ~ ¥ (x,y)K¥(t,s). (22)
Here, K is a matrix with entries

V4 4 4 V4 T, T,
O 0 L A A i i
’ (t6) 1 (t6) (16 4(T6)

g iy gr P g ) e )

7

where

andi,j=1,...,(N+1)>2

3.3. Operational Matrices of Two-Dimensional Integration

In [40], the authors computed the one-dimensional integration of ¥ (t) for t € [0,1).
Similarly, we compute the one-dimensional integration of this vector for t € [0, (), as follows:

/OX‘I’(t) dt ~ Py ¥(x),

where P is a one-dimensional operational matrix of integration, defined in the follow-

ing form:
Pow P -+ Pon
P | T ] @
pNO le pNN

with the following entries:

_ i (D) T+ ¢+ )T (k+ ¢+ DI (k+j+T+c+1)I(T+1)
P ST+ T+c+ DI +c+DI(k+T+6+1)( + D!k —j)e/
y L) T +i+t4+¢+ )T +]j+c+2)0 kl

O Ti+¢+D)I(i+j+T+g+3)il(I—i) )7 7

Since ¥(x,y) = ¥(x) ® ¥(y), the two-dimensional integration of ¥ (¢,s) can be ob-
tained as follows:

xory
| [ dsdr= poop) ¥y, xebh)yeh), @)
where ® denotes the Kronecker product; P, ® P, is the (N +1)? x (N + 1)? operational ma-
trix of the two-dimensional integration; and Py, Py are (N +1) x (N + 1) one-dimensional

operational matrices of integration, defined in Equation (23).
Additionally, it is easy to conclude the following result:

0y ply
/ / Y(t,s)dsdt = A ® Ay, (25)
0 0
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where
Ar=(ap @ ... ay )T, Ay =(a) ay ... al )T,

with the entries:

. :i(_l),,]- Fr+¢+1)I(r+j+t+¢+1)h
! Tj+c+DI(r+1+c+1)(r— )G+
a’:i(—l)r_j F(r+¢+I(r+j+t+c+1)6
T H Ti+c+DI(r+t+c+1)(r—IG+1)"

forr=0,1,...,N.

3.4. Operational Matrices of Fractional-Order Integration

In [27], the authors defined an operational matrix of the Riemann-Liouville integral
operator of order x by

00 01 UN)

0% S0 Su Sin

=1 . . P
Swo Swm Sun

with the entries

S

B i ()" T+ ¢+ DT+ m+ 7T+ ¢+ )T (m+1)
e Tm+¢+ Il +t+¢+1)(I —m)!mT(m+x+1)m

m=0

8 Zr; (=)™ (2 + T+ ¢+ DI+ DI(r+m' + T+ ¢+ DI(m+ K+ m' + ¢+ 1)T(x + 1)
o IFr+t+1)I(m +¢+1)(r—m)m/''lT(m+x +m' + ¢+ T+ 2) !

forl,r=0,1,...,N.

Theorem 4 (see [34]). Let 0 = (01,02) € (0,00) x (0,00) and ¥(x,y) be the vector of 2D-
SJPs. Then

9% (x,y) ~ (I @ I7%2)¥ (x,y), (x,y) € [0,41) x [0,£2). (26)

Here, I/ and 122 are operational matrices of a fractional Riemann—Liouville integration of
orders o1 and 3, respectively.

Theorem 5 (see [34]). Let k > 0. Assume that ¥(s), defined in (19), is the vector of 1D-

SJPs. Then,
L /e (0—s)* ¥ (s)ds = Y 27)
I'(x) Jo I

whereY = (v, v, - Ty )Tand

N i(il)r_] T(r+¢+D)I(r+j+1+c+ 1!
T = Fj+¢+D)I(r+t4+c+1)r—NIT(j+x+1)

r=0,1,...,N. (28)
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Theorem 6 (see [34]). Let 01, 0o > 0. Assume that ¥(t,s), defined in (21), is the vector of
2D-S]Ps. Then

1 bl . »
W/O /0 (6 — ) (b —5)? ¥ (t,s)dsdt = Y1 ® Yy, (29)
where
Yi=(71, 1, ... 1), Ya=(12 12, ... 12 ),
and
7, = i(_ )i [(r+g+DI(r+j+T+c+ L

1 . : ,
faur IFG+c+1)I(r+1t+c+1)(r—)T(j+o01+1)

; Q
v - t (—1) T r(r+g+1)r(r+]+r+g+1?£22 ,
~ I'j+c+DI(r+71+c+1)(r—NIT(+02+1)

forr=20,1,...,N.

3.5. Operational Matrix of Product

Assume that ¥ (x, y), defined in (21), is the vector of 2D-SJPs. In [34], Rashidinia et al.
introduced the operational matrix of the product as follows:

‘i’(x,y)‘i’T(x,y)ﬁ ~ f‘i’(x,y), (30)

for (x,y) € [0,¢1) x [0, (7). Here, Fis the operational matrix of the product with the entries
1 N N

le(N+1)+n1+1,m2(N+l)+n2+l = m Z ijkvmljmzvnlknz/

b1,y ey my 7=0k=0

where

b
Oy g = /0 jE(T,g)(x)jK(lsz)(x)j(T’,G)(x)wg’lfo) (x)dx,

1711
b
Ourkns = [ T TS DT @yl () dy,
for miy,ny,my, ny = 0,1,. . .,N.

4. Method of Solution

Here, by using the method proposed in Section 3, we solve the general 2D-NFIDEs.
First of all, we define

foy(x,y) = fyTy‘I’(x,y), (31)
fr(xy) ~ f ¥ (x,y), (32)
fyr(xy) = fr ¥ (x,y), (33)
g(xy) =¥ (x,y)G, (34)
ki(x,t,y,8) ~ ¥ (x,9)kj¥(t,s), i=1,2,34, (35)

230



Mathematics 2023, 11, 824

dy(x) = f(x,0) ~ Fg¥ (x,y),
dy(y) = f(0,y) ~ Fy, ¥ (x,y),
ds(x) = fy(x,0) =~ Fo ¥ (x,y),
dy(y) = fx(0,y) = Fo, ¥ (x,y),
ds(x) = fx(x,0) ~ FL 0¥ (x,).

Now, from the Appendix in [36], we can obtain:

foy = (T = F)I®Py) 1 = FLo)(I®Py) Y,
fir = (T = Ry)(Px@ 1) ™' = Fio, ) (Px 0 1),
for = ((FT = F ) (P @ 1) 7! = Flo) (I@ Py) .

Using (26) for 1°f(x,y) yields

I°f (x,y) ~ I°FT¥ (x,y) = ET19¥ (x,y) = FT (IZ”Q1 ® IEZ'QZ)‘Y(x,y).

Additionally, by using (20) and (30), we have

fry) = ¥ ()T (xy)F = ETE¥ (x,y) = B¥(x,y),
b

(41)
(42)
(43)

(44)

£y =~ FT¥(x,y)BY(xy) = FT¥(x, )Y (x,y)F] = FTE] ¥(x,y) = BY¥(x,y).

£
Similarly, we obtain
fPlxy) = BY(xy).
Now, using (24), (35), and (45) gives
X ry
O(x,y) :/ / ki(x,t,y,s)fP1(t,s)dsdt
0 Jo
X ry o
~ / / ¥ (2, y)ky ¥ (1,5)E,, ¥ (1, 5) ds dt
0 Jo
Xy ~
:/ / ¥ (x, )k, B ¥ (1, 5) ds dt
0o Jo
> [* (Y
— 7 (x, kFT//‘Ft, ds dt
(x y) 1tp, o Jo ( S) S
= ‘PT(x,y)klﬁpTl (Px @ Py)¥(x,y).
Similarly, using (25), (35), and (45) for ¢(x,y), we can write
YR
o(x,y) :/ / ky(x,t,y,s)fP4(t,s) dsdt
0 0
bl .
:/ / ‘-I’T(x,y)k4‘P(t,s)Fp4‘I’(t,s)dsdt
0 Jo
0l .
:/ / 1I’T(x,y)k4F]gT4‘I’(if,s)dsdt
0 0

—~ L 4
:‘I’T(x,y)k4ﬁpT4/01/02‘i’(t,s)dsdt

= ‘I’T(x,y)k4ﬁpT4(A1 (9 Az)
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Additionally, using (26), (35), and (45), A(x, y) can be determined as:

M) = frm b [ G =00 0= 9% by )7 ) dsdr
~ i b 0T =9 Y k¥ 4,9 ¥ () dsal
= i b L 0T =9 Y L ¥ () s
— YT (x, koL (m /0 /Oy (x— 081y — )2 (1, 5) ds dt)
=¥ (v, )], (170 @ 122 ) ¥ (x, ), (48)

Using (29), (35), and (45) for p(x, y), we obtain

byl
p(x,y) = m/o /0 (4 _t)glil(EZ_S)inlk\g(x,t,y,S)fps(t,S) ds dt
bl )
= m /0 /0 (=127 (- S)er‘i’T(x,y)kg,‘If(t,S)FpST(t,s) dsdt
byl .
- m /0 /0 (01 =171l — )2 7T (o y)ka FL ¥ (1 5) ds dt

_ b4l
= 7 (x, y)ks L, (m /0 /0 (6 — )70y — )2 19 (t,5) ds dt)
= ‘I’T(x,y)k31::pi(Y1 ®Y). (49)

Now, by substituting (31)-(34), (36)-(44), and (46)—(49) into (1), a system of equations
can be obtained as follows:

afy ¥ (x,y) + 0L (xy) + cfy ¥ (v y) + ET¥ (x,y) + AFT (I“Ql ® I[Z'@)‘I’(x,y)
~ ¥ (x,y)G+ ¥ (x, y)kllgpfl (Px @ P ¥ (x,y) + ¥ (x,y)ka ﬁv;,Tz (Iflrel ® Ifzrez)qf(x,y)

+ ¥ (x, y)ks B (Y1 @ Y2) + 7 (x, y)ka BJ, (A ® Ay). (50)

In the above system, the coefficients fmm/, m,m" =0,1,...,N are unknown. Using
the roots of 7, Z(lT]\g])H (x) and J, K(ZTI\QI)H (y) for an appropriate N determines these unknown

coefficients. By collocating Equation (50) at points {(xu,y,,)}Y _,, we obtain (N + 1)?

m,m’
equations and solve this system using the Newton method. Therefore, we obtain the

unknown coefficients and determine an approximate solution from (20).

5. Error Bounds
Let ® = [0,¢1) x [0,¢5) and Li} (o0 (D) be a weighted space of square integrable

functions on ©. We recall the following inner product and norm on LZ} (r,0) (D) to discuss
the convergence of the new method:

0 by
8o = [ | FEse o™ y)dyds,  Vf,g € L2, (),

1
2

A
e = ([ [ CmPomndras)’,  vr e 2 (@)
Theorem 7. Consider the following finite-dimensional polynomial space:

Py = span{j(T’g) (x,y), 0<m,m <N}.

m,m’
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Suppose that
i

dxi19yn

flx,y) € C(®), hH+i=i,i=0,1,...,N.

If fn(x,y) is the best approximation from Py to f(x,y) and fn(x,y) is the Taylor expansion
of f(x,y) of order N with respect to each variables x and y, then

:”2N+1 THe+1
where
p= max <N max ﬂf(x y) (52)
i=0,1,.,N| ! 2 (xy)em | oxN+1-igyi’ ’

and B(.,.) is a beta function.

Proof. Since fy(x,y) is the best approximation to f(x,y), it is obvious that from the
definition of best approximation, we have

1f = fnllpe < Hf—fNHw(T,g)- (53)

The Taylor expansion of f(x,y) about (07,0") yields

Floy) = Futow)| = ‘f(xy L o 070°)

r=0m= 0
N+1 xN+1—r

Y oN+1

r=0 (N+1—r)!r! axN+l—rayjf(77x/ 71y)
N+1 g{\]-'rl—rgg

- = (N+1—r)lr!

N+1 éNJrl rgg

< ————— = max
T3 (N+1—r)'r' (xy)€D
N+1 1

< -
—P‘EO (N+1—r)tr!

wim s ()

‘u2N+1
TN+

oN+1
axN+1—rayrf(77x' W)

aN-i—l
mf (x,y) ’

where (77x,17y) € [0,x] x [0,y] and (x,y) € D. Since fn € Py, we can write

/2 2N+1 2
I =il < [ [ () @™ dvas

2
_ (%) (016) T BT+ 1, + 1))

Taking the square roots of the above inequality gives the inequality (51). O
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Definition 1. A Jacobi-weighted Sobolev space of measurable functions is denoted by #* (?)
and is defined with the following norm and semi-norm:

€ ’ 2 2
lwics = | K [P0 enern ) <o B=(xn), eem

flewme = N19af | yirrecre
where
’ !
aAf:Wf/ ll+12:l/
w(r+l,g+l)(x’y) _ w(r+ll,g+ll)(x)w(r+lz,g+lz) (]/)

Theorem 8. Forany f € 3”8( )(9), ee N,and 0 < e < ¢, we have
wl(Te
1f = Nlle e STININ+TH6)A+T+6)) 7 |fl, w0 (54)
where 1 is a positive constant.

Proof. From (18), we can write

[e9) (o)

Ay — ney) =Y Y fioh i (075 )
j=0k=N+1
+ ¥ Y AT 0I5 W)
j=N+1k=0
2 S s I,c+lp) L+l
:Z Z fv ],zwkzzjg(ffzﬂg“ (x )je;]:rzhﬁz)(y)
j=0k=N+1
el I,c+1 Ic+1
+ Y Y fnvend S 0 7 B P ), (65)
j=N-+1k=0
where
T(j+t+g+h+1) T(k+T+g+h+1)

/ Vg1, = (56)

U T Tt g+ 1) T(k+t+g+1)

Taking the L2 o —horm of Equation (55) yields

b= =5 & Fawt L Y fieut2 L faw @

j=0k=N+1 j=N+1k= j=N+1k=N+1
where
) 2 2 (t+l,6+0) (t+h,6+l)
a]/k ]llvklzhfl] 11 (x)hfz,kflz (y)
Similarly,

Ha fH (r+eg+e) Z Z kaJ’”L Z Z bjk +2 Z Z fibix  (58)

j=N+1k= j=N+1k=N+1
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where

2 g (Tter, €+€1)(x)h(T+£2,€+€2)( ).

42
b]'k = Vie Vet j—e Uy k—er

Using (18) and the Stirling formula

[(z+1) =V2n zzzefz(l—l—O(z*%)), 59)
and from
( )y ()]
(m +x)" T = m™ A Gr) , (60)
we have
A < ek (T ) (e T ), (61)

bk
From the relations (63)-(65), we obtain

2 ] 2
£ y) ffN<x,y>|lw<r,g = HaAUffN)H
—Z Z ],kfk+ Z Zb ]kfk+2 Z Z ]k]k

j=0k= N+1 =N+1k= j=N+1k= N+1
[e)

<y Y pfew 82(]+T+€)ll Uk+ T4 0)2 T fh
j=0k=N+1

+ ) 2,7]11 AR (T4 )N (k4 T+ ) b fh
j=N-+1k=0

+2 ), Z K2 (T )T (kT4 6)2 b fh
j=N-+1k=N+1

SN2 T+ TN R T Y Y bfi
=0k=N+1

o0 [ee)
NI (N + T4+ 1+t +¢)2 e Y ) bj,kf]%(
j=N+1k=0

LN EINE R (N bt (N TR Y Y bufh

j=N+1k=N+1

<N E(N+ T4 ¢)nf(A+ T+ ¢)n ¢ <Z Y obufi+ Y Lbfat2 Y Y b]-,kf”fk>
j=0k=N+1 j=N+1k=0 j=N+1k=N+1

= NN T kT

= NN+ T4 O T+ )
for any [, < &, where
I, —e, = m}r;{l,' —¢&}, 0<;<¢g<ei=1,2.
i=1,

Therefore, we obtain

1f = Alleqio S TNIN+T+)A+T+6) T |fl 4w, 0<e<e
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Theorem 9. Forany f € &* () (D), e €N, and 0 < e < ¢, we have
(T

ENEON

where 111 is a positive constant.

<SMIN(N+T+0)(A+T+6) 7 [fle e (62)

e,w(T/Q)

Proof. From (18) and (56), we have

2 2
(o - (1)) -4, X S 0a o

dy j=0k=N+1

l 1 ,
iy Zf; AR ()75 )
j=N+1k=
22 L+l 42,c+lp+2
=L L Fe b2 T )

i

- +l6+h) (T4l 42,6+ +2
Z llelz+2jg(1T] e U(x )jngk A ‘W)
By taking the L2 —norm of the above equation, we obtain
z azf azf oy P
Wwl3z- (52 =Y ¥ fAext L LAw2 Y L fiok
Y Y wTHlet) 20 k=N+1 j=N+1k=0 j=N+1k=N-+1
where
2 +11,6+ +h+2,6+1+2
Cfrk:V]}l1uk,lz+2hg,jjllg ])(x)hg,kflrzg ZD(y).
Similarly,
X azf
Y2 ) et j=0k=N+1 j=N+1k= j=N+1k=N+1
where
2 2 (T+e1,6+e1) (T+er+2,6+e2+2)
djj = VierViey+2/ey j— i1 V(%) Kz,k—zsz—z ).
Using (18), (59), and (60), we obtain
s
IE < ke 2 g (k) e, (69

ik

From the relations (63)—(65), we can write
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2

0 (4, L GO

5
[e) (o) . k /\
_Z Z ]kf]k+ %ﬂzd]*]kf]k‘kz 2 Z d] dixfi
] :

j=0k=N+1 djj j=N+1k=N+1 %k

[e9)

(T w(THLe+)

77][1 €1k12 €y — 2(]+T+Q)ll 81(k+T+g)lz e — Zd]k i
i=0k=N+1
mj

Z 'll_glklz_sz_z(j—l—T+g)lliel(k-f—T+g)127€272dj,kf;%(
1k=0

IN
e ]

_|._

zmg

=

+2 Z Z 171]'11781](1275272(]'_‘_ T+ g)l1—81 (k+ T+ €)12_€2_2dj,k,7?]%<
j=N+1k=N+1

[ee] (e}
<SpN2E 2144 I (N T Y Y dyfh
j=0k=N+1

NN+ (T2 Y ) dixfi
j=N+1k=0

+2111N117€1N127€272(N+T_‘r_g)llfel(N_’_T_f_g)lszsz 2 2 d],kf,?k

j=N+1k=N+1
< NN T4+ Ol E (14 T4 )l (Z Y dpfit ¥ Ydufat2 % d]-,kf]%(>
jZ0k=N+1 j=N+1k=0 j=N+1k=N+1

bl
T+£C+s
=mN" (N +1+¢)"*(1+1+¢)"¢|f)?

=N SN+ T4+ f(1 4 T4 ¢)n ¢

e,w(T6)7
where

ln—en :m%r%{l,»—si}, Ogli Sei SS, i:1,2,
=1,

for any [, < &,. Therefore,
’ Pf (32/’)
ay? W) N

Theorem 10. Forany f € 3”8( (D), e € N,and 0 < € < ¢, we can conclude that
w T5)

ESCIN

where 1, is a positive constant.

<HININ+T+6)(1+T46)) 2 [fl g, 0<e<e

g/w(T/g)

O

S IN(N+ T+ +T46) 7 |fl, ywa (66)

€,w (T,6)

Proof. The proof of this theorem is similar to the proof of Theorem 9. [

Theorem 11. Forany f € ¢ (20) (D), eeN,and 0 < e < ¢, we have
W\ T8

0 f B 0% f
oyox dyox

<i(NN+T+0)A+T+6) T [flopwe,  (67)

N e,w(T'G)
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where 13 is a positive constant.
Proof. The proof of this theorem is similar to the proof of Theorem 9. [

Remark 1. Inequality (54) implies that if N tends to infinity, then f — fy — 0.

6. Numerical Results

Here, we solve five examples tested by Maple 2018. The number of bases are denoted
by 9. The absolute errors and maximum absolute errors are obtained by

f(xy) = fn(xy)l, (oy) €[0,64) x[0,6), NeN,

MAE Z—l]%liiX {‘f xz/y] fN(xiryj)

respectively, where (x;, y;) are roots of 2D-SJPs in © = [0, /1) x [0, {2) for different values
of T and ¢.
Moreover, using

max {|f x,yi) — in(x )|} x €10,41),

j=0,1,..
we plot maximum absolute errors where y; are roots of 1D-S]Ps in [0, {3) for j = 0,1,...,N.

Example 1. Consider the following 2D-NFIDE studied by [36]:

1

NN
N‘H

foe(y) + f(oy) + 122 f(x,y) = g(x,y) + O(x,y) + A(x,y) + p(x,y) + (x,y),

with the initial conditions
f(x,0)=f0y) = fy(y,0) =0, fx(0y) =y, fy(x,0) = x,
where (x,y) € [0,1) x [0,1) and
O(x,y) = /x /y (yt — xs) f2(t,s) dsdt,

Ax,y) = )1"121// x—ifg —s)%log(s—t)f(t,s)dsdt,

N\\]

1 5 9
P = oy o 00RO dsar

fp(x,y)=/0 /0 (14 y) (> —s2)f2(t,s) ds dt,

4096 9 13 524288

- P a7 -
800¥) = 17005757 Y Y~ T55amazooizen? T T

The exact solution is f(x,y) = yx.

Tables 1 and 2 report the obtained numerical results and absolute errors, respectively, using
the new approach and choosing T = ¢ = 0 and N = 2,3. Additionally, Table 3 reports maximum
absolute errors by selecting various values of T, ¢ and N = 2. These tables show that by choosing
9B = (N + 1)? = 16 numbers of 2D-S]Ps, our obtained results are more accurate than the results
reported in [36,37] and use B = N>M? = 16 and B = m? = 4096 numbers of 2D-HBPSLs
and 2D-BPFs, respectively, for solving this problem. From Figure 1, the accuracy and efficiency of
proposed method is illustrated.
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Table 1. Numerical results with T = ¢ = 0 for Example 1.

2D-SJPs 2D-HBPSLs [37] 2D-BPFs [36]

x=y Exact Solution N=2 N=3 M=N=2 N =64

B =9 B =16 B =16 B = 4096
0 0 —1.45834 x 1078 —1.93165 x 10~? —5.39368 x 10710 6.06689 x 107°
0.2 0.04 0.04 0.04 0.04 0.0379181
0.4 0.16 0.16 0.16 0.16 0.1578
0.6 0.36 0.36 0.36 0.36 0.359706
0.8 0.64 0.64 0.64 0.640001 0.643637
0.99 0.9801 0.980099 0.9801 0.980101 0.978529

Max error 0

1.908184 x 107>

2.081128 x 10~7

1.185071 x 10~3 2.09569 x 10~3

Table 2. Absolute errors with T = ¢ = 0 for Example 1.

2D-SJPs 2D-HBPSLs [37]
x=y N=2 N=3 M=N=2
0 1.458338 x 108 1.931649 x 10?2 5.393684 x 10710
0.1 4839152 x 1077 2.920296 x 1011 1.049377 x 108
0.2 1.620866 x 1078 3.409101 x 10710 4526134 x 1078
0.3 3.955156 x 1078 5.296828 x 1011 1.037633 x 107
0.4 7.048566 x 1078 1.150183 x 1010 1.859998 x 107
0.5 1.093869 x 10~7 2.445786 x 10710 2.674698 x 107
0.6 1.613894 x 10~7 5.844627 x 1010 4.343939 x 1077
0.7 2.363855 x 107 4.051722 x 10~? 5.646382 x 107
0.8 3.490255 x 1077 3.485633 x 108 6.582027 x 1077
0.9 5.187180 x 107 1.445669 x 10~7 7.150874 x 10~7

Table 3. Maximum absolute errors with N = 2 for Example 1.

(7, ¢) MAE (t,¢) MAE

(0,0) 1.908184 x 107 (1,1) 5.525558 x 10>
(1,2) 1.657651 x 1074 (2,1) 1.682304 x 107
(2,2) 6.110782 x 107> (3,2) 2426797 x 107>

/(503) © fy(x03)

03

25x1077

2.x1077
0.2
15x107

01 Lx107

5.x10

Maximum absolute error

Figure 1. Plots of the exact and approximate solutions (left), maximum absolute error (middle) at
y = 0.3, and absolute error (right) obtained by the 2D-SJPs with N = 3 and 7 = ¢ = 0 for Example 1.

Example 2. Consider the following 2D-NFIDE studied by [36]:

For () + fre (o) + £ y) + 18D £, ) = g(x,y) + p(x,y) + 9(x,y),
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with initial conditions

£(50) = (x0)
where (x,y) € [0,1) x [0,1) and
plxy) = / /
¢(x.y) / / 16
8(xy) = 153153\F ) 3l

The exact solutio

method is illustrated.

nis f(x,y)

= fy(x,0)

1
¥+ l)y2 +

y3x2t3f(t s)dsdt,

xy +v)f2(t,s)dsdt,

2

- Vz(x-% +1).

Tables 4 and 5 report the obtained numerical results and absolute errors, respectively, using
the new approach and choosing T = ¢ = 0 and N = 2,3. Additionally, Table 6 reports maximum
absolute errors by selecting various values of T, ¢ and N = 2. These tables show that by choosing
B = (N + 1)? = 16 numbers of 2D-S]Ps, our obtained results are more accurate than the results
reported in [36,37] and use B = N>M? = 36 and B = m?> = 1024 numbers of 2D-HBPSLs and
2D-BPFs, respectively, for solving this problem. In Figure 2, the accuracy and efficiency of proposed

Table 4. Numerical results with T = ¢ = 0 for Example 2.

%(x3 +1) -

= fx(0,y) =0, f(O,y) =

%x}/z +

NI

2(16x3 4 231)x 3y

10395,/

2D-SJPs 2D-HBPSLs [37] 2D-BPFs [36]

x=y Exact Solution N=2 N=3 N=2M=3 m =32
B =9 B =16 B =36 B = 1024

0 0 350087 x 1078  —1.75105 x 10~ 11 —1.70722 x 1078 5.31008 x 10~°
0.2 0.01008 0.00990005 0.01008 0.0100625 9.04921 x 1073
0.4 0.04256 0.0419991 0.04256 0.0426493 0.035166
0.6 0.10944 0.110691 0.10944 0.109233 0.099042
0.8 0.24192 0.244764 0.24192 0.242178 0.208004
0.99 0.482773 0.471861 0.482772 0.481524 0.411787
Max error 0 5.746197 x 10~°  4.748580 x 10~8 3.570347 x 10~* 7.0986 x 102

Table 5. Absolute errors with T = ¢ = 0 for Example 2.

2D-SJPs 2D-HBPSLs [37]

x=y N=2 N=3 N=2M=3
B =9 B =16 B =36

0 3.500869 x 108 1.751047 x 1011 1.707223 x 108
0.1 9.992949 x 10~ 1.282426 x 10~12 5.623240 x 10
0.2 1.799480 x 104 1.250557 x 10~ 11 1.752097 x 10>
0.3 4950320 x 104 7.129280 x 10~ 11 3.919885 x 105
0.4 5.608532 x 104 3.100506 x 1010 8.934775 x 107>
0.5 3.355656 x 1070 1.029452 x 10~? 3.884051 x 1074
0.6 1.251167 x 1073 2.924318 x 1077 2.071935 x 104
0.7 2.676069 x 1073 7.479405 x 10~? 2.249140 x 104
0.8 2.844359 x 103 1.753510 x 10~8 2.583723 x 104
0.9 8.713086 x 10~* 7.185571 x 108 4152332 x 1074
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Table 6. Maximum absolute errors with N = 2 for Example 2.

(7,6) MAE (7,6) MAE

(0,0) 5.746197 x 107> (1,1) 2.502457 x 1073
(1,2) 2.374060 x 1072 (2,1) 1.116405 x 1072
(2,2) 3.419813 x 1073 (3,2) 9.826693 x 1073

Maximum absolute error

0.045 7% 107

5.x10° 6.x 1078
0.040 5.%x 1075
4.x10°%

0035 &
3.x10

0.030 2.x10°% 1.x 107

Lx10"®

0.025

4 02

0.
0g 06
x

0 0.2 0.4 0.6 0.8 1
x

o
o
o
S
=
o
S
o
3

Figure 2. Plots of the exact and approximate solutions (left), maximum absolute error (middle) at
y = 0.3, and absolute error (right) obtained by the 2D-SJPs with N = 3 and T = ¢ = 0 for Example 2.

Example 3. Consider the following 2D-NFIDE:

Foy(xy) + fux(x,y) + f(x,y) = g(x,y) + p(x,y),
with initial conditions

f(x,0) = fx(x,0) = fy(x,0) =€, f(0,y) =€,
where (x,y) € [0,2) x [0,2)

pley) = F(3)1F(3) /02 /02 (202252 (x +y) (2 +D)f(t,s) dsd,
2 2
2 T 4 " 2
o(xy) = 367 — d(x 1 y) (17T1 9% ﬁeﬁf(ﬁ) GG fs(\/i)) >

x 42

The exact solution is f(x,y) = e**Y. Note that erf(x) = Windx.

Tables 7 and 8 report the obtained numerical results and absolute errors, respectively, using
the new approach and choosing T = ¢ = 0 and N = 4,5. These tables show that by choosing
B = (N + 1)? = 36 numbers of 2D-S]Ps, our obtained results are more accurate than the results
reported in [37] and use B = N?M? = 64 numbers of 2D-HBPSLs for solving this problem.
From Figure 3, the accuracy and efficiency of the proposed method is illustrated.
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Table 7. Numerical results with T = ¢ = 0 for Example 3.

2D-SJPs 2D-HBPSLs [37]
xX=y Exact Solution N =4 N=5 N=2M=14
B =25 B = 36 B = 64
0 1 0.999498 1.00004 0.99811
0.2 1.49182 1.49209 1.49181 1.49284
0.4 2.22554 222543 222556 2.22493
0.6 3.32012 3.31979 3.32012 3.31909
0.8 4.95303 4.95305 4953 4.95461
1 7.38906 7.38946 7.38905 7.37414
1.2 11.0232 11.0233 11.0232 11.0301
14 16.4446 16.4439 16.4446 16.4394
1.6 245325 245318 245325 24.5242
1.8 36.5982 36.5992 36.5983 36.6095
Maxerror 0 3.352898 x 10~%  2.293543 x 10~ 1.118645 x 102

Table 8. Absolute errors with T = ¢ = 0 for Example 3.

2D-SJPs 2D-HBPSLs [37]

x=y N=4 N=5 N=2M=4
B =25 B =36 B = 64

0 5.018269 x 10~* 3.878596 x 107> 1.890271 x 103
0.2 2.646095 x 10~4 1.323019 x 105 1.016898 x 1073
0.4 1.156163 x 10~4 1.971321 x 1075 6.116798 x 10~*
0.6 3.222169 x 1074 1.006197 x 10~° 1.030940 x 1073
0.8 1.401881 x 105 2.886721 x 107> 1.578274 x 1073
1 4.053898 x 104 7.535908 x 10~° 1.491810 x 102
1.2 1.410474 x 104 3.456475 x 107> 6.949542 % 1073
14 7.246987 x 104 6.085008 x 107 5.233810 x 1073
1.6 7.533610 x 10~4 7.863965 x 10~° 8.312774 x 1073
1.8 9.833575 x 104 3.723796 x 10~° 1.126113 x 102

Maximum absolute error

0.0020
9 0.0018
8 0.0016
0.0014
0.0012
0.0010
0.0008
0.0006
3 0.0004

2 0.0002

Figure 3. Plots of the exact and approximate solutions (left), maximum absolute error (middle) at
y = 0.3, and absolute error (right) obtained by the 2D-S]Ps with N = 5 and T = ¢ = 0 for Example 3.

Example 4. Consider the following 2D-NFIDE:

Fer(,y) + F(x,9) + 13V f(x,y) = g(x,y) +O(x,y),

with initial conditions

f(x,0) = f(0,y) = fy(x,0) = fx(0,y) = fa(x,0) =0,
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where (x,y) € [0,1) x [0,1) and

O(x,y) = /Ox /Oy (yt — xs) f2(t,s) ds dt,

g(xy) =—

360772

. 76872 (ty cos(mry) — sin(7ty))x

7
2

7

The exact solution is f(x,y) = x?ysin(7ty).
Tables 9 and 10 report the obtained numerical results and absolute errors, respectively, using
the new approach and choosing T = ¢ = 0 and N = 3,4. Additionally, Table 11 reports maximum
absolute errors by selecting various values of T, ¢ and N = 2. These tables show that by choosing
B = (N + 1)? = 25 numbers of 2D-S]Ps, our obtained results are more accurate than the results
obtained by the 2D-HBPSL method [37] and use B = N>M? = 36 bases for solving this problem.

In Figure 4, the accuracy and efficiency of the proposed method is illustrated.

Table 9. Numerical results with T = ¢ = 0 for Example 4.

(y((360x2 —720) sin(7ty) + x6y3)7'c% + 241/ (cos (7'(}/)2 - ) KO3

—27x° (;n%ysin(ny) cos(7ty) (—27rzy2 + 13) + cos (my)*y/m — ﬁ) :

2D-SJPs 2D-HBPSLs [37]
xX=y Exact Solution N=3 N=4 M=N=2 N=2 M=3
B =16 B =25 B =16 B =36
0 0 1.42563 x 107 —1.53250 x 107 0.00304418 —5.40176 x 108
0.2 0.00470228 0.00503905 0.00461625 0.00860387 0.00502286
0.4 0.0608676 0.0606074 0.0615685 0.0582732 0.0592075
0.6 0.205428 0.201651 0.203813 0.2084 0.206665
0.8 0.300946 0.309229 0.302467 0.253177 0.299392
Max error 0 4.183049 x 1073 2.691559 x 10~* 1.686288 x 102 6.519558 x 103

Table 10. Absolute errors with T = ¢ = 0 for Example 4.

2D-SJPs 2D-HBPSLs [37]
N=3 N=14 M=N=2 N=2 M=3
B =16 B =25 B =16 B =36

0.1
0.2
0.3
0.4
0.5
0.6
0.7
0.8
0.9

1.425634 x 10~°
2.359796 x 10~°
3.367631 x 104
6.244970 x 104
2.601698 x 104
2.479625 x 1073
3.776819 x 1073
3.370614 x 104
8.282794 x 1073
9.162584 x 1073

1.532497 x 107
5.799964 x 10~°
8.603064 x 10~°
3.609740 x 104
7.008446 x 10~*
5.263376 x 10~°
1.615412 x 103
1.772158 x 103
1.521422 x 1073
4275932 x 1073

3.044182 x 103
1.304790 x 10~
3.901591 x 103
6.081376 x 1073
2.594409 x 103
1.670057 x 1072
2.972021 x 1073
3.193363 x 102
4.776857 x 1072
5.981687 x 103

5.401763 x 108
8.310324 x 10°
3.205808 x 104
6.170073 x 104
1.660119 x 103
2.207590 x 1073
1.236545 x 1073
1.625204 x 10°
1.553977 x 103
4222491 x 104

Table 11. Maximum absolute errors with N = 2 for Example 4.

(t,6) MAE (t,6) MAE

(0,0) 4183049 x 1073 (1,1) 7.254076 x 1073
(1,2) 6.743181 x 1073 (2,1) 4492349 x 1073
(2,2) 4903053 x 1073 (3,2) 3.081034 x 1073
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f(6,03) ©  fy(x03) Maximum absolute crror

0.00025
0.00020
0.00015

0.00010

0.00005

0.2
0.4
g 06

0 0.2 0.4 0.6 0.8 1 0 0.2 04 0.6 0.8 1
x x

Figure 4. Plots of the exact and approximate solutions (left), maximum absolute error (middle) at
y = 0.3, and absolute error (right) obtained by the 2D-S]Ps with N = 4 and T = ¢ = 0 for Example 4.

Example 5. Consider the following 2D-NFIDE:

Fur ) + fux(x,y) + fxy) + IV F(x,) = g(xy) + O(x,) + 9(x,y),

with initial conditions

f(x,0) =0, f(0,y) = sin(rty), fy(x,0) = 7e*, fx(0,y) = sin(my), fx(x,0) =0,
where (x,y) € [0,1) x [0,1) and
O(x,y) = /x /y xysf>(t,s)dsdt,
o(x,y) / / 22t s) dsdt,
= ((xy < ;) R T VL %xyz —8e” sin(n:y)) 3

+ <<—2 sin(7ty)yx <x - ;) e — sin(my)yx + 8e"erf(ﬁ)> cos(my) — 8exerf(ﬁ)) T

g(xy) =

[Sl[e8)

—8rie’ cos(my) + 8m2e* sin(rty) — (=1 + cos(my)) <x(; + (x - ;>e2") V7t cos(my)
+xﬁ<x — ;)ezx + %x\/E—i— 16n\/§>>.

The exact solution is f(x,y) = e sin(7y).

Tables 12 and 13 report the obtained numerical results and absolute errors, respectively, using
the new approach and choosing T = ¢ = 0 and N = 3,4. Additionally, Table 14 reports maximum
absolute errors by selecting various values of T, ¢ and N = 3. These tables show that by choosing
B = (N + 1)? = 25 numbers of 2D-S]Ps, our obtained results are more accurate than the results
obtained by the 2D-HBPSL method [37] and use B = N>M? = 36 bases for solving this problem.
In Figure 5, the accuracy and efficiency of proposed method is illustrated.
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Table 12. Numerical results with T = ¢ = 0 for Example 5.

2D-SJPs 2D-HBPSLs [37]
x=y Exact Solution N=3 N=4 M=N=2 N=2 M=3
B =16 B =25 B =16 B =36
0 0 —0.0498894 0.00126408 0.106466 —0.0269479
0.2 0.717923 0.743648 0.718851 0.644168 0.713975
0.4 1.41881 1.39875 1.41815 1.33223 1.3479
0.6 1.73294 1.70905 1.73227 1.43579 1.40505
0.8 1.30814 1.35737 1.31117 0.694829 0.506292
Max error 0 4900771 x 1073 2.890626 x 103 7.161353 x 10~ 1.625743

Table 13. Absolute errors with T = ¢ = 0 for Example 5.

2D-SJPs 2D-HBPSLs [37]
x=y N=3 N=4 M=N=2 N=2 M=3
B =16 B =25 B =16 B =36
0 4988938 x 1072 1.264079 x 1073 1.064657 x 10~1  2.694793 x 102
0.1 1.314614 x 1072 2.544488 x 10~* 1.500519 x 1072 7.810507 x 1073
0.2 2572567 x 1072 9.282027 x 10~4 7.375466 x 1072 3.947639 x 1073
0.3 7.178138 x 1073 6.978147 x 104 1.226548 x 1071 3.448407 x 102
0.4 2.005857 x 1072 6.560525 x 104 8.657965 x 1072 7.090727 x 102
0.5 3495032 x 1072 1.518547 x 103 1.553134 x 101 3.482695 x 10!
0.6 2.389001 x 1072 6.632893 x 104 2971477 x 101 3.278872 x 10~1
0.7 1.206528 x 1072 1.561235 x 1073 4595629 x 10! 5951170 x 10!
0.8 4922751 x 102 3.025826 x 1073 6.133115 x 10! 8.018483 x 1071
0.9 3.323691 x 1072 2.322792 x 1073 7.485747 x 10~1  1.408296
Table 14. Maximum absolute errors with N = 3 for Example 5.
(7,6) MAE (7,6) MAE
(0,0) 4.90077 x 103 (1,1) 3.494379 x 1072
(1,2) 1.159618 x 10~ (2,1) 1.718043 x 102
(2,2) 6.089228 x 102 (3,2) 3.330454 x 1072

Maximum absolute error

0.0030

0.0025

0.0020

0.0015

0.4 0.8 1

Figure 5. Plots of the exact and approximate solutions (left), maximum absolute error (middle) at
y = 0.3, and absolute error (right) obtained by the 2D-SJPs with N = 4 and 7 = ¢ = 0 for Example 5.

7. Conclusions

In this research, sufficient conditions for the existence and uniqueness of local and
global solutions of general 2D-NFIDEs were provided. Additionally, the collocation method
and operational matrices based on 2D-S]Ps were used for solving these equations. More-
over, error bounds of the proposed method were obtained. We showed that the order
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1
(N(N+7+¢))7
space. Finally, we evaluated the presented method by solving five test problems. The ob-
tained numerical results showed that a favorable approximate solution can be obtained
by using lower numbers of basis functions.

of convergence of the method is O ( ) in the Jacobi-weighted Sobolev
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Abstract: In this work, we concentrate on the existence of the solutions set of the following problem
‘Dgo(t) € F(t,o(t),Dgo(t)),t € I =[0,T] 0(0) = 0y € E, as well as its topological structure in
Banach space E. By transforming the problem posed into a fixed point problem, we provide the
necessary conditions for the existence and compactness of solutions set. Finally, we present an
example as an illustration of main results.

Keywords: Caputo fractional g-difference inclusion; measure of non-compactness; Darbo point
theorem; selection theory

MSC: 34A60; 34K30; 34A08

1. Introduction

One of the most important branches of modern mathematics is the study of the frac-
tional differential equations and inclusion, which are considered as powerful and effective
tools for studying many problems in science and engineering, thermodynamics, finance,
astrophysics, bioengineering, hydrology, mathematical physics, biophysics, statistical me-
chanics, control theory, and cosmology, see [1-5] and its references mentioned.

Recently, many authors have been attracted by the study of fractional g-difference
boundary value problems in Banach Spaces, for recent contributions are included in [6-13].

During the year 2020, the authors in [8], through the use of multi-valued analysis,
Kuratowski measure of non-compactness and fixed-point theory on Banach space, they
discussed the existence of solutions for the fractional g-differential inclusion of the form

“Dio(t) € F(t,0(t)),t € 1 =[0,T]

with
c(0) =09 €E,

where «, g are constants with « € (0,1],4 € (0,1),T > 0,F : IXE — P(E) isais
a multi-valued map, and “Dy is the Caputo fractional g-difference derivative of order
«. By employing some fixed point theorems in Banach spaces, the authors proved the
existence of solution set defined on I.

During the following year, in [14], the author was given some conditions for the
existence solution set and Filippov-type results for the fractional g-differential equation

CDg‘U(t) e F(t,o(t)f Dga(t)),t € [0, 7]
with
o(0) = oy,

Mathematics 2023, 11, 683. https:/ /doi.org/10.3390/math11030683 248 https:/ /www.mdpi.com/journal /mathematics
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where g € (0,1) and « € (0,1],T > 0,F : [0,T] x R — P(R) is a multi-valued map,
and P(R) is the family of all subsets of R, and Dy is the Caputo fractional g-difference
derivative of order «.

The purpose of this article is to study the g-fractional differential inclusion of the form:

“Dio(t) € E(t,0(t) Dia(t)),t € 1 =[0,T] )

o(0) =0y € E, @)

where (E, ||.||) is a real or complex Banach space, « € (0,1],9 € (0,1), T >0,F: IXEXE —
P(E) is a multi-valued map, and “Dy is the Caputo fractional g-difference derivative of
order a. By using the set-valued analysis, Kuratowski measure of non-compactness and
Darbo fixed point theorem, we concentrate on the existence and the topological structure of
the solutions set for the problem (1) and (2).

This work is structured as follows: in Section 2, we mention some theorems and
lemmas which play an important role in our proofs. In Section 3, we present two results,
the first obtained by combining the selection theory with Kuratowski measure of non-
compactness, and the Darbo fixed-point theorem. For the second result, we study the
compactness of the solution set for the problem (1) and (2). The last section is for an
example as an illustration of our results.

2. Preliminaries

Firstly, we introduce some useful spaces. The classical Banach spaces C(I,E) =
{o : I = E, o is continuous functions}, with the norm |o||,, = sup,.{|lo(t)|,t € I},
where (E, ||.||) is a separable Banach spaces. The space L!(I, E) of measurable functions
¢ : I — E which are Bochner integrable, normed by ||¢||;1 = [;||¢(t)||dt. We also use the
Banach space C§ (I, E) defined by

CA(LE) = {a ;0 € C(L,E)  Div e C(I,E)},

‘Dgo ‘m}

Now we mention some basic definitions, lemmas, and theorems related to multi-
valued analysis that we need. Let (E, e) be a metric space generated by the normed space
(E,||-]|)- We denote by Po(E) = {S € P(E),S # @}, Py(E) = {S € Po(E) : Sisclosed},
Py(E) ={S € Po(E) : Sis bounded}, P.(E) = {S € Py(E) : S is compact}, P,(E) =
{S € Po(E) : Sis convex}, Py p(E) = Py (E) N Py(E).

Let the distance H, : P(E) x P(E) — RU {oo} given by

equipped with the norm ||¢7||q = max{ lo |l s

H,(C, D) = maxq supe(c, D), supe(d,C) ¢,
ceC deD

where e(c, D) = infe(c,d) and e(d,C) = infe(d, c), then (P} (E), H,) is a metric space

deD ceC
see [15].

Let E be a separable Banach space, C € P,(E) and F : C — P(E) a multi-valued
operator. F has convex (closed) values if F(x) is convex (closed) for all x € E. F is
said to be upper semi-continuous (u.s.c) at a point cp € C if for every open O C C,
such that F(cg) C O there exists a neighborhood N of ¢y, such that F(N) C O. F has a
closed graph, that is, x, — x,y, — y,yn € F(x,) imply that y € F(x). We say that F
is bounded on bounded sets if F(Q)) is bounded in E for each bounded set Q) of E (i.e.,
sup,cq{sup{|[X]| : ¥ € F(x)}} < +o0). Fis completely continuous if F(Q) is relatively
compact for every Q) € P,(X). Suppose that F : C — P.(E) is completely continuous,
then F is upper semi-continuous (u,s,¢), is equivalent to F has a closed graph. If x € F(x),
we say that F has a fixed point in E. F is said to be measurable if the function f : I — R
defined by f(t) = e(x,F(t)) = inf{||x — y|| : y € F(t)} is measurable.
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Lemma 1 ([16], Thm19,7). Let E be a separable metric space and F a multi-valued map with
non-empty closed values. Then F has a measurable selection.

Definition 1. F : [ x E x E — P(E) is Caratheodory multi-valued map, if:
(1) t — F(t,x1,xp) is measurable for each x1,x, € E,
(2) (x1,x2) — F(t,x1,x2) is upper semi-continuous for almost all t € 1,
F is called L' —Caratheodory if F is Caratheodory and,
(3) for each r > 0, there exists ¢, € L! (I, R"), such that

| F(t x1,%2) || = sup{||x||o : x € F(t,x1,%2) } < @r(t)-

For more details of the multi-valued analysis, we refer the reader to the following
books [15,17-20].

Definition 2. A function x : Py(E) — R is called a measure of non-compactness on E, if for
each subsets C, C1, Cy € Py(E), the following conditions are hold :

(1) k(C) = 0 if and only if C is precompact,

(2) x(C) = «(C),

(3) kK(C1 U Cy) = max{x(Cq),x(Ca)}.

Let Bg the family of bounded subsets of a Banach space E.

Definition 3 ([21,22]). The Kuratowski measure of non-compactness is defined as x : Bg — R™,
such that, k(C) = inf{ e > 0|C C U"_,C;, diam(C;) < ¢},C € BE.

Definition 4. A multi-valued mapping ® : E — Py ,(E) is said to be y-Lipschitz, if there exists
a constant vy > 0, such that k(P (QY)) < yx(Q) for all closed bounded set Q) in E with ®(Q)) is a
closed bounded set in E.

If v < 1, then @ is called a y-contraction on E.

Let us recall some definitions and properties of fractional g-calculus [23-27]. For
xeR, letg e (0,1)

1
[x], = P =14+g+¢*+..+gLxeR

The g-analogue of the power function (x —y)", n € N is

n—1

(=9 =L G-y =[(x-w)xyeRneN
k=0
If « € R, then
+oo i
—y) @) — e AT
(X y) x lgx_yqzx—&-i'
When y = 0, then
x(®) =y,
The g-gamma function is given by:
(1-q""
Iy(a) = W,rx e R\{..,—2,-1,0,1,2,..},0<g < 1
-9

and verifies that
Ig(a+1) = [a] Ty(a).
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The g-derivative of a function h(x) is defined by

dgh(x h(gx) — h(x
Dgh(x) = qdq(x): (lzq)—l)yg ),xyéO.

The higher order g-derivative of &(x) is given as the following formula

h(x), ifn=0,
n —
Dyh(x) = { DD 1h(x), ifneN.

Let h a function defined on [0, b],the g-integral of is given by

/Oth(x)dqx —H(1—q) Y h(tg")g",0 < |g| <1, t € [0,b].

n>0
If a € [0, 1], then
b b a
/ h(x)dgx = / h(x)dgx — / h(x)dgx.

a 0 0

Similarly as performed for derivatives, it can be defined an operator I/, namely,
(Igh) (x) = h(x) and (zgh) (x) =1, (Ig;*lh) (x), n €N.
The fundamental theorem of calculus applies to these operators I; and Dy, i.e
Dy (Igh) (x) = h(x),
if I is continuous at x = 0, then
I, (Dgh) (x) = h(x) — h(0).

For more information and basic properties of these operators, we recommend [28] to the reader.

Definition 5. Let « > 0 and h be a function defined on 1. The fractional q-integral of the Riemann—
Liouville type is

. h(x), ifa=0
(Iqh) (x) = { ﬁ Jo (x— qs)(“_l)h(s)dqs, ifa>0 "% €l

Definition 6. The fractional q-derivative of the Riemann—Liouville with order & > 0 is defined by

« h(x), ifa=0
(th> (x) = { (Dgod (If[,a]iah)>(x), ifa>0" x el

where [.] is the smallest integer greater than or equal to «.

Definition 7. The fractional g-derivative of Caputo with order &« > 0 is defined by
h(x), ifa=0
‘D) (x) = - . ,x el
(030)={ (b o =0
Lemma 2. Let o« > 0. Then we have

o] —a n

13 (D) (x) = ) - ) h(tq”)rq(;m (Dgh) 0),
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and if x € (0,1), then
It (CDgh) (x) = h(x) — h(0).

Now we give the Darbo fixed point theorems, which our results will be based on:

Theorem 1 ([29]). Let E be a Banach space, a set C € P ,(E) NPy (E) and let i : C — P ,(C)
be a closed and «y-contraction. Then v has a fixed point.

3. Existence Results

In this section, by applying Darbo fixed point theorem [29] for multi-valued map, we
prove the existence of solutions for the problem (1) and (2).
First, we introduce the definition of the solution of the problem (1) and (2).

Definition 8. A function o € C{(I,E) is called a solution of problem (1) and (2) if there exists
a function h € LY(I,R) with h € F(t,o(t)f Dgo(t)), a.et € I, such that “Dgo(t) = h(t),
a.e.t € I and condition (2) is satisfied.

Now, we assume the following assumptions:
(Hy) F: I x E x E— P:(E) be a L' —Caratheodory multi-valued mapping.

(H,) There exists a function ¢ € L!(I,R™), such that, for each set, By, B, € Py ,(C(I, E))
and t € I, we have

K(F(t, B1(t), Ba(t))) < () max(ic(Bi(t)), x(Ba(t)))-

* () *
Theorem 2. Assume that (Hy), (Ha), rnax{||(fo||0o + gor%,(p,} < r,and $(t) < 1,
foreach t € 1, hold, then the problem (1) and (2) has at least one solution in C§ (I, E), for all t € I.

Proof. For each x € C(I, E), define the set of selections of F by

Spo = {g € LY(LE) : ¢(t) € F(t,0(t),* Dio(t)), forall t € 1}.

Let for r € R, the set C; € Py, (Cf (I, E)) N Po(Cy (I, E)), defined by
¢ ={cecswE), o, <r}.
Now, we consider the multi-valued operator ¢ : Cj (I, E) — Perp (Cg(l, E)) defined by

P(o) = {p S Cf;(I,E) cp(t) =09+ (I,’;‘g)(t), forg € Sp,(,}.

Observe that, for each o € C7 (I, E) then the set Sg; # @, by the hypothesis Hy, the multi-
valued function F has a measurable selection. We shall prove that the operator ¢ fulfills the
conditions of Darbo fixed point theorem.
Step 1. We prove that ¢(c) € Py(Cr).

Leto € C; and p € (o), then there exists ¢ € Sr, such that for each t € I, we have

o(t) = o + (Iic) (1),
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then
ol < o1+ [ U5 o
< |00||+'/(;talfgs&(;_l)(pr(s)dqs
< e+ [ T g

Let esssup ¢, = @;, then

(a)

10l < 100l + ¢ e
p o0 — 0 o0 ¢7rq(a+1)’

and
Dipt)| = sl
S (Pr<t)/
< ¢
Then
Dip, <ot
So,

* T(®) *
lplly < maxq lloo]le + ¢ m/% <.

Step 2. We show that ¢(¢) € P,(C;).
Let {on},cn @ sequence in 1(c), such that p, — p (n — o) in C§(I, E). Then for each
t € I there exists g, € S such that

on(t) = 0o + Igen(t),

As F has compact values, we pass on to a subsequence to get that ¢, converge to ¢ in
LY(I x E). Thus ¢ € Sf and for each t € I,

pn(t) = p(t)

with p(t) = 09 + I§c(s). Hence p € ¢(0), then 1(0) is closed in C, for each o € C;.
Step 3. We prove that i a is y-contraction.
Let B € P, ,(C;), then for each t € I, we have

k($(B)) = x{y(c) : o € B}.
Letp € l/J((T) Then there exists ¢ € S, such that, for each t € I,
o(t) = o + IG(1).

For each x and CDf]‘x € B, we have

(W(B)() = x(p€CILE):p(t) € F(t,o (1) Dyo(t)))
x (P(t,a(t),c Dga(t)))

¢(t)x(B),

IN

IN
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so the operator ¢ is a y-contraction. By the Theorem 1, we deduce that ¢ has a fixed point
that is a solution of the problem (1) and (2). O

Now, we give some conditions that guarantee the compactness of solutions set for
our problem.

Theorem 3. Let (Hy) holds. Then the set S ={c € Cj(I,E) : o is solution of the problem (1)
and (2)} is an element of Pe(C§ (I, E)).

Proof. From Theorem 2, the set S is not empty. Now, we prove that S € Pc(Cj(I, E)). Let
(0u)nen € S, then there exist ¢, € Sp, such that

Gu(t) = 00 + Iga(b).

Step 1. We show that the set {0y, n € N} is equicontinuous in C (I, E).
Let ty,ty € I, with t; < tp, we obtain

lou(tz) —on(t)ll - = Hlffgn(tz) - Ié;‘gn(tl)H
- rq1<> </otl (12— 4)) = (12— ) (5) 1 dys +
/:’(tz — qs)("‘—l) ‘ |€n(S)||dqs>
: rqt") </0tl (t2—g5) "7V = (t2 = g5) 7V |y (s)ddgs +

)(“*1)

(t2 —gs

)
~/t:1

“D§ou(t2) = Dyou(tr) | = llou(t2) = su(t)

Then, when t; — t1, we get

(s )

and

|on(t2) — U'n(tl)Hq — 0.

With the theorem of Arzela—Ascoli, we conclude that, there exists a subsequence {0’,1 . },
such that oy, converges to some ¢ in Cj(I,E). Now we prove that there exists ¢(.) €
F(.,0(.) Dgo(.)), such that

o(t) = oo+ Igc(t).

Since F(t,.,.) is upper semi-continuous, then for every ¢ > 0, there exists 1 (¢), such that
for every n > np, we have

6n(t) € F(t,0u(t),f D30w(t)) C E(t,0(t) Dia(t)) + B(0,¢), a.et € L.

AsF(..,.) € Pc(Cj(I, E)) then there exists a subsequence ¢, such that
Gny(-) = ¢(.) asm — 400

and
¢(t) € F(t,o(t), Dgo(t)), a.et € I forallm € N.

Since, G, (t) < @r(t), a.e.t € I, Lebesgue’s Dominated Convergence Theorem give us that
¢(t) € LY(I x E) implies ¢ € Sf . Therefore, (t) = 0 + Ifg(t). So S € P (CZ‘(I,E)). O

4. An Example

Now, we give an example as an illustration of the results obtained in Theorem 2 and
Theorem 3.
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Example 1. Let E = C([0, 1]) be the Banach space of all real continuous function on [0, 1] equipped
with the norm

1£1 = sup {[f(£)[}-
te[0,1]

Now we consider the g-fractional differential inclusion, given by:
“Dp3e(t) € F(t,o(t), Dy3e(t)),t € I=10,1] ®)

0(0) = tcosh(t). 4)
whereawn = 0.2, =05,T =1,and

F(t0(0) D§e() = 1o (g )-{ € 0D+ 151 < ol

~ el \1+ e+
Let
Cs = {r e CQALE): o], <3}.
Foreach o € Eand t € I, we have

1

Ft/ 7 < —
IF(t, 0,00l < 1

= ¢@3(t) implies 93 = 0.5

and for each B € P ,(C3), we get

. T7(0.2) §
maxq |00 + %m, P30 =207 <3,

and
p(t) <1, forallt € I
Then Theorem 2 and Theorem 3 guarantee that the set of solutions of the problem (3) and (4) is not

empty and also is compact.
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Abstract: In both pure and applied mathematics, convex functions are used in many different
problems. They are crucial to investigate both linear and non-linear programming issues. Since a
convex function is one whose epigraph is a convex set, the theory of convex functions falls under
the umbrella of convexity. However, it is a significant theory that affects practically all areas of
mathematics. In this paper, we introduce the notions of (g, h)-convexity or convexity with respect to
a pair of functions on co-ordinates and discuss its fundamental properties. Moreover, we establish
some novel Hermite-Hadamard- and Ostrowski-type inequalities for newly introduced co-ordinated
convexity. Additionally, it is presented that the newly introduced notion of the convexity and
given inequalities are generalizations of existing studies in the literature. Lastly, we look at various
mathematical examples and graphs to confirm the validity of the newly found inequalities.

Keywords: Hermite-Hadamard inequality; Ostrowski inequalities; convex functions; co-ordinated
convex function

MSC: 26D10; 26D15; 26A51; 26B25

1. Introduction

In different branches of mathematical analysis, inequalities play a fundamental role in
proving many famous theorems. Additionally, in recent years, such inequalities have been
used in most papers discussing fractional mathematical models, fractional boundary value
problems, etc. The application of some of them can be found in numerous articles, includ-
ing [1-11]. These applications show the importance of study on different generalizations of
inequalities.

Throughout this paper, we let I = [o,p] C Rand A := [, p] x [g,d] € R?. The Hermite—
Hadamard inequality is a fudamental inequality which is presented as: if / : I — Risa
convex function, then

F(T)Spig/ﬂp,f(%)dxgw. (1)
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The double inequality (1) was discussed by Hermite [12] in 1883, and ten years later
in 1893, it was proved by Hadamard [13].

Another famous inequality is the Ostrowski inequality, which was established by Os-
trowski [14] in 1938.

Theorem 1. Let [ : I — R be differentiable on 1° (interior of 1) with a bounded derivative, that is,
| F'|leo := SUP e (o, IF ()| < 0. Then, we have

L T
i+ﬂp_5Q]@—UMFww @

P(@—pf04ﬁ<Md4g

for all 5c € I. The constant § is the best possible.

The inequality (2) can be rewritten in the equivalent form

1 0
F() ——— | F(s)dx| <
g <
The Hermite-Hadamard inequality and Ostrowski inequality have been extensively
studied by a number of researchers; see [15-20] and the references therein.
In 2001, S. S. Dragomir defined a new concept of a co-ordinated convex function.

(%_0)2"‘(9_%)2 /
e

Definition 1 ([21]). F : A — R is a co-ordinated convex map, if
Frilgdl2v—=F(xv)eR & Fyilopl2um—F(uy) eR, 3)
are convex (V¥ > € (0,0),Vv € (¢, d)).
A formal equivalent definition of such functions can be stated as the following:
Definition 2 ([21]). / : A — R is co-ordinated convex if

F(Gr+(1=30z A+ (1 —=MNw) <EAF (56,7) +E(1—A)F (5, w)

4
DA+ 1-D-NF zw),
VE A€ [0,1]and ¥ (32,7), (z,w) € A.

He also presented the following version of Hermite-Hadamard-type inequalities for
the aforesaid functions:

Theorem 2 ([21]). If F : A — R is a co-ordinated convex function, then
() < (e et (520)
1 LI o) dydie
1[ (fp ) o+ [ () d) ®)
+ﬂ(fgd Foy) dy+ [ (o) d'r)}
o

<@+ (6 +F (@d)+ (p,d)

In relation to the convex functions on co-ordinates, Latif et al. [22] presented the
following Ostrowski-type inequality in 2010:
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Theorem 3 ([22]) Let [ : A — R be a function with the twice—partial differentiability property
on A° and 2 ar] ag be continuous and integrable on A. When ’ 3 gg ‘ is co-ordinated convex on A and

%(%17)‘ <M, (s,7) € A, then

’F(%’V)—i_(p—a)l(d—g) /:/ng(u,v) d;ydC—A‘

(2= + (=2 [(r—¢*+[@d—7)?
SM[ 2(0—0) H 2w-q ) ©
where . y ) .
A(%,fy):d—_g'/g F(5,0) dv+p_70./v F(u,7) du. 7)

Theorem 4 ([22]). Let [ : A — R be a function with the twice- partial differentiability property

q. .
on A°, and let aa gg be continuous and integrable on A. When ’ ayoz| 18 co-ordinated convex on

A, where g > 1 with 1 5 —|—% =1, and ’W %,’y)‘ <M, (5,7) €A, then

F(30,79) + (p(f)l(dg)/:/:F(u’v) dv du—A‘

M {(%—U)ZHP—%)Z] [(7—9)2+(d—v)2
T (+p p-v

where A is defined as in (7).

Theorem 5 ([22]). Let [ : A — R be a function with the twice- partial differentiability property

q. .
on A°, and let aa g(.; be continuous and integrable on A. When a ag is co-ordinated convex on

A, where q > 1, and‘a 5 %'y)’ <M, (5,7) €A, then

P+ g [ P oA
SIZI[( );Jr((rp %)H(v—g);réd—v)zl ©)

where A is defined as in (7).

In [23], B. Samet introduced a new class of convex functions with respect to a pair of
functions, which is defined as:

Definition 3. Let g, h : I — R be two mappings. A mapping | : I — R is called (g, h) convex if
the following inequality holds for M(s¢,y) = g(s¢)h(y) + g(v)h()

F (Gt (1=28)7) < 8 (30) + (1= 0)*F (1) +E(1=8)M(5,7), (10)
forall ¢ € [0,1] and s, € L.

Remark 1. Ifg,h : I C R — [0,00) are two convex mappings, then F = gh is (g, h)-convex
mapping.

B. Samet also established a Hermite-Hadamard inequality (double inequality) for
newly class of convex functions with respect to a pair of functions, presented as:
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Theorem 6 ([23]). Let F : I — R be a (g, h)-convex function over I with g,h : I — R.If
F € LY(I)and g,h € L*(I), then

20 (552) = oo 2 8(0 +p — s)h()dse
— ot 1 p
= 21 (%32) = ;L5 [P 3Gl +p — x)d>x )
< o SR (se)d
< E ff);rF(p) 4 Mlop)

Remark 2. In Theorem 6, ifwe set g = | and h = 1or h = | and g = 1, then inequality (11)
becomes the inequality (1).

After that, Ali et al. [24] and Xie et al. [25] used the (g, h)-convexity and established
the following fractional Hermite-Hadamard-type inequality.

Theorem 7 ([24,25]). Consider F : 1 — R as a (g, h)-convex function on I with g,h : I — R.If
F € LYI)and g,h € L*(I), then

2 (T52) = gia e 182000 + 200

Ia+1) 7., .
S ot el 0+ s (@)
Flo)+F(p)[ « 2 w
: 2 [“—1—2 tx2+30¢+2] * a2+3a+2M(U’p)’ (12)

c+p\ 227 T(a+1)[, c+p " c+p
(1) () +io(37)]

(o —0)*
Zocflr(oc—f—l) N o+p . o4
e (52) ()
. [F@+Fpl+1)  Mop)
and
e _ 2 'T(at]) | 1a .
2F< : ) (o—o)" [ v OP) +]<7;,)Q((r)]
a—1
- W{%’JrF(p)—i_]%;F(U)} (13)
[F(0)+F (0)] a(a+3) M(ep)a(a+3)
- i [2 ; (“H)(HZ)} + 4(1X+pl)(a+2) ’

where Q) (3¢) = g(s)h(0 + p — ).

For more results on Simpson- and Ostrowski-type inequalities via (g, I1)-convexity,
one can consult [23-25].

Motivated by the above literature, we conduct an anlaysis on some new generaliza-
tions of Hermite-Hadamard and Ostrowski type inequalities via the co-ordinated convex
functions by defining a new notion of co-ordinated (g, &)-convexity or convexity with
respect to a pair of functions. It is also shown that the newly established inequalities and
class of convex functions are generalizations of the existing results in the literature.

A description of the paper is as follows: in Section 2, the notion of co-ordinated
(g, h)-convexity is introduced. We also prove some of its important properties and give
an example of a co-ordinated (g, /)-convex function. In Section 3, we establish some
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Hermite-Hadamard-type inequalities for co-ordinated (g, h)-convex functions. In Section 4,
we derive some new Ostrowski-type inequalities under the differentiable (g, i1)-convexity.
The examples showing the consistency of newly discussed inequalities are in Section 5.
Section 6 concludes our work briefly.

2. Co-Ordinated (g, h)-Convex Functions

In this section, we introduce a new concept of the co-ordinated (g, h)-convex function,
and then some of its properties are proved. We also give an example of a co-ordinated
(g, h)-convex function at the end of the section.

Definition 4. Let g,h : A — R be two given functions. A function | : A — R is called
co-ordinated (g, h)-convex, if

F &+ (1= 8)zny+ (1—n)w) < E0°F (36,7) + 51— 1)*F (3,w)
+(1=2)2n2F (z,7) + A=) (L—n)*F (z,w) + &y (1 — 1) My (3¢, 7, w)
+&n(1 =) (1 — ) Ma(3¢,2z,7,w) + &> (1 = E)Ms (32,2, 7) + En(1 — &) (1 — ) My (56,2, 7, w)

+E(1=8)(1 = 1)*Ms(5,z,w) + (1= §)*(1 - 1) Me (2,7, w),

e My (52,7, w) = h(se,w)g(5¢,7) + h(>,7)8(3,w),
Ma(5,2,7,w) = h(s¢,w)g(z,7) + h(z,7)8 (>, w),
Ms(56,2,7) = h(>,7)8(z,7) + h(z,7)8(>,7),
My (32,2, v, w) = h(>,7)8(z,w) + h(z,w)g(>,7),
Ms (5, z,w) = h(>,w)g(z,w) + h(z, w)g(>,w),
and

Me(z,v,w) = h(z,7)8(z,w) + h(z, w)g(z, 7),
forall &, n € (0,1], 5,z € [0, p] and v, w € [g,d].

Some properties of co-ordinated (g, h)-convexity are proved as follows:

Proposition 1. Lef g, h : A — R be two given functions. Then, we have that

(i) F is co-ordinated (g, h)-convex if F is co-ordinated (h, g)-convex.

(ii) If F is co-ordinated (g, h)-convex, then F is co-ordinated (0~ 'g,oh)-convex for all ¢ € R,
o #0.

(iii) If I, F are co-ordinated (g, h)-convex, in this case, F + F is co-ordinated (2g, h)-convex and
co-ordinated (g, 2h)-convex.

(iv) If F is co-ordinated (g, h)-convex, then o F is co-ordinated (cg, h)-convex and co-ordinated
(g, oh)-convex for all ¢ > 0.

(v)  Let F be co-ordinated (g, h)-convex, F > 0and (§ > 0,h <0)or (§ <0,h >0). Then
is co-ordinated convex.

(i) If F is co-ordinated (g, h)-convex and F are co-ordinated (g,h)-convex, then f + F is
co-ordinated (g, h + h)-convex.

(vii) If F is co-ordinated (g,h)-convex and F are co-ordinated (g, h)-convex, then F + F is
co-ordinated (g + g, h)-convex.

(viii) If F is co-ordinated (g, h)-convex, then
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(%+z 'y+w> - F(s,7) +F(q,w) + F(z,7)+ F (z,w)
2 72 - 16

n My (32,7, w) + Ma(5¢,2,77,w) + M3(3,2,77) + My(5¢, 2,7, w) + Ms (5,2, w) + Mg(z, 7y, w)
16 !

forall 5,z € [o,p] and v, w € [g,d|.

Proof. (i) It is immediately true by Definition 4.
(i) We simply consider that

h(s,w)g(22,7) +h(32,7)g (2, w) = (ch(36,w)) (07 g, 7)) + (oh(z,7)) (¢ (4, w) ),
(

W w)g(z,7) + h(z, 7)g (4, w) = (eh(z2,w)) (07'8(z, 7)) + (eh(z,7)) (¢ '8 w)),

h(se,w)g(z,w) + h(z, w)g (22, w) = (ch(s,w)) (Uﬁlg(z, w)
and
h(z,7)8(z ) + hlz,w)s(z,7) = (7h(z,7)) (8= w) ) + (oh(z w)) (07 3(z 7).
(iii) Since F, F are co-ordinated (g, h)-convex, we have
F (G +(1 =8z ny+ 1 —nw) <EnPF (5,7) + (1 —n)*F (35,w)
+(1 =87 F (z9) + (1 =81 = n)*F (z,w)
+8(1 =) M (55,7, w) +E(1 = &) (1 — ) Ma(, 2,7, w) (14)
+En* (1= 8)Ms(5,2,7) +&n(1 = &)(1 — 1) Ma(5¢, 2,7, w)
+E(1 =) (1 = n)>Ms (5, z,w) + (1 = §)*(1 — ) Me(z,7, w),

and

F(&x +(1 =8z ny+ (1 —nw) <En°F (55,7) + (1 —1)*F (5,w)
+(1 =87 F(z,7) + (1 =81 = 1)*F (z,w)
+82 (1= )M (55,7, w) + (1 — &) (1 — ) Ma(, 2,7, w) (15)
+8n* (1= &) Ms(5,2,7) +&n(1 = &)(1 — 1) Ma(5, 2,7, w)
+E(1 =) (1 = 1)>Ms(,z,w) + (1 = §)*(1 — 1) Me(2,7, w),

forall &5 € [0,1], 5,z € [0, p] and 7, w € [¢, d]. Adding (14) and (15), we obtain

(F+1) G+ (1 =0z ny+ (1 —nw) <GP (F +T)(o7) + A=) (F +F)(5,w0)
+ =8 (F + 1))+ =80 =n)*(F +F)(zw)
+28% (1= )M (5,7, w) +287(1 = §)(1 — 1) Ma (54,2, 7, w)
+2077(1 = §)Ms(55,2,7) +287(1 = §) (1 — ) My (35,2, 7, w)

+26(1 = &) (1 —17)*Ms(3,z,w) +27(1 = £)*(1 — ) Mg (2, 7, w),
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which means that / + F is co-ordinated (2g, h)-convex and co-ordinated (g, 2h)-convex.

(iv) LetF be co-ordinated (g, h)-convex. In this case, multiplying (14) by o > 0 yields

(@F) (G4 (1= 8z ny + (1 —nw) < En*(or ) (37) + 31 =) (0F ) (3,w)
+ (=8 (ch ) (z7) + (1 =8> (1—n)*(of ) (z,w)
+ & (1 =)o M (52, 7,w) + 511 = §) (1= n)oMa (5, 2,7, w)
+ 877 (1 = §)oMs(5,2,7) +5n(1 = &) (1 — ) oMy (5, 2,7, w)
+E(1=8) (1 =)o Ms (52, z,w) + (1= §)*(1 =)o Ms(z,7,w),

which shows that of is co-ordinated (cg, /1)-convex and co-ordinated (g, oh)-convex.

(v) Let F > 0 be co-ordinated (g, h)-convex, where ¢ > 0 and i < 0. Then, for all
&,nel0,1],sz¢€]o,p]and v,w € [g,d], we have

F(§r+ (1=8)zny+ (L—nw) <E7F (o7) + 1 —n)*F (ew) + (1 -8 7°F (2,7)
+(1=8)2(1 = n)F (zw) + (1 = )M (5, 7,w)
+8n(1 = &) (1 =)Mo (35,2, 7,w) + 517 (1 = §)Ms(54,2,7)
+8(1 = &) (1= )My (32,2, 7,w) + E(1 = §) (1 — 1)*M5(3, 2, w)
+1(1=8)*(1 = 1) Ms(z,7,w)
<ok (o) +EA=mF Gew) + (1 =8Ok (z,7) + (1= A —n)F (z,w),

which shows that /- is co-ordinated convex. This holds similarly in the case of ¢ < 0 and
h > 0.

(vi) If F is co-ordinated (g, /)-convex and F are co-ordinated (g, /)-convex, we may write
P& +A =0z ny+(1- ﬂ)w) < PF (69) + (1= )k (s2,w)
(L= 0PF (z,7) + (1 =82 (L=n)?F (z,w) + &Py (1 = ) My (32,7, w)
+01 (1= 8) (1= )Mz (52,7, w) + & (1 — §) Ms(>,2,7) (16)
+01(1=8) (1 =) My(56,2,7,w) + (1= §)(1 = 17)*Ms (34,2, w)
+7(1=2)*(1 =) Ms(z,7, ),

F(Gre +(1=3zny+ A —nw) <GnF (5,7) + (1 —n)*T (3,w)
+(1 =877 (z,9) + (1= 8)*(1 = 1)*F (z,w0) + & (1 — )Mz (5,7, w)
+8n(1=8)(1 = n)Ms(%,2,7,w) +&n*(1 = §) Mg (5,2,7) (17)
+8n(1=8) (1 —n)Mio(3,2,7,w0) +E(1 = &) (1 — 1)> M (52,2, w)
(1= 8)*(1 — ) Mia(z,7,w),

where

My (5,7, w) = h(3¢,w)g(5,7) + h(3,7)8(5,w),
Mg (¢,2,7,w) = h(3,w)8(z,7) + h(z,7)8 (>, ),

Mo (5,2,7) = h(>,7)8(z,7) + h(z,7)8(>,7),
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Mio(5,2,7,w) = h(3,7)g(z,w) 4+ h(z,w)g (5, 7),

M1 (5¢,z,w) = h(s,w)g(z,w) + h(z, w)g(s,w),

and
Mi(z,7,w) = h(z,7)8(z,w) + h(z,w)g(z,7),

forall {,n € [0,1], 2,z € [0, f] and v, w € [g,d]. Adding (16) and (17), we obtain that
F + F is co-ordinated (g, h + h)-convex.

(vii) The proof is similar to that of (vi).
(viii) Taking § = 1 = % in (14), the desired inequality is obtained.
O

Proposition 2. Let ' : A — R be a co-ordinated convex function. Then, [ is co-ordinated
(F,1rxR)-convex.

Proof. Let{, 7 € [0,1], ¢,z € [0,p] and 7, w € [, d]. By the co-ordinated convexity of F,
we write

FGx+ 1 —=0zny+ (1 —n)w)

<ok (o) +EA =)k (50) + A =0k (z,7)+ 1 =5 A =n)F (z,w)

=0 (o) + (A= n)?F Grw) + (1=8)0°F (2,7) + (1= 8)*(1—1)*F (z,w)
+ (=) (F (57) + F (2,w)) + 571 = &) (A =) (F (z,7) + F (5,w))
+EP (=) (F (z7) +F (57) +en(1=8) (A =) (F (z,w) + F (,7))
+EA =) =n)(F (zw) + F (52,w) + (1 =8> =n)(F (z,w) + £ (2,7))

= (5o, 7) + (A= n)?F Grw) + (1=80°F (2,7) + (1= 8)*(1—1)°F (z,w)
+ (1 =) (Irxr (55, w)F (55,7) + 1rxr (55, 7)F (5,w))
+n(1 = &)1 — 1) (Irxr (5, w)F (2,7) + 1rxr (2, 7)F (3,0))
+ 87 (1 = &) (Irxr (G MF (2,7) + 1rur (2 MF (35,7))
+8n(1 =) (1 =) (Irxr (3, VF (z,w) + Igxr (2, w)F (5,7))
+E(1=8) (1 = 1) (lrxr (55, )F (2,W) + 1pxr(z,0)F (5,w))
+17(1=8)*(1—7)(Apxr (2 NF (2,0) + 1rxr(z,©)F (2,7)),

which proves that / is co-ordinated (f, 1pyg)-convex. [J

Proposition 3. Let g,h : A — R be two co-ordinated convex functions. Then, | = gh is
co-ordinated (g, h)-convex.

Proof. Let ¢, € [0,1], 5,z € [0, p] and v, w € [g,d]. Since g, h : A — R are two functions
with the co-ordinated convexity property, we have

F(Ex+ (1 =8)zny+ (1—n)w)
=8(x+ (1 =Qzny+ (A —nw)h(Gsx+ (1-¢)z,ny+ (1 —n)w)
< [Eng(se, ) +E(1 —1n)g(se,w) + (1 = &)ng(z,v) + (1 - &) (1 —n)g(z,w)]
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x [Enh(5e,7) +E(1 = mh(5e,w) + (1= &)nh(z, ) + (1= &) (1 —n)h(z,w)]

=EF (o) + (= )?F (r,w) + (1=87°F (2,7) + (1= )*(1 = 1)°F (z,w)
+ (1= )M (g, y,w) + (1= §) (1= )M (54,2, 7,w) + &7 (1 = §)Ms(5,2,7)
+8n(1=8) (1= )M, 2,7,w0) + E(1 = &) (1~ 1)*Ms (2,2, w)
+17(1=¢)*(1 =) Me(z,7, ).

This gurantees that F is co-ordinated (g, &)-convex. [J

Example 1. Let [ : [0,1]?> — R be a function as
F(ey)=nye ™
Consider the functions g, 1 : [0,1] x [0,1] — R defined by
§(se, 1) =27,

and
h(s,v)=e 7.

Since g, h are non-negative co-ordinated convex functions, by Proposition 3, F = ghisa
co-ordinated (g, h)-convex function.

3. Hermite-Hadamard-Type Inequalities

Now, we here derive some new Hermite-Hadamard-type inequalities for co-ordinated
(g, h)-convex functions. We also show that our results can be reduced to previous work.

Theorem 8. Let [ : A — R be a function with the co-ordinated (g, h)-convexity on /. If
F € LY(A) and g,h € L?(A), then the following Hermite~Hadamard-type inequalities are
formulated as

d
ar (52, 55) — kS e )8 G g +d— 1)+ 8le +p — 3,7)
+g(c+p—s,¢+d—y)] dydsx

< e fpf F(5¢,7) dy ds (18)
< HF(U g) +F(o,d)+F (o) +F (o d) + K(U,grd)+P(p,r;,d)+2M(0,p,€)+0(mprd)
+ (o,p,g,d)zN (,0,64) } )
where
K(o,¢,d) = h(c,d)g(0,c) +h(o,¢)g(v,d),
L(o,p,¢,d) = h(o,d)g(p,¢) + h(p,c)g(0,d),
M(c,p,6) = h(o,6)8(p. ) + hlp,¢)g(v,c),
N(c,p,¢,d) = h(o,¢)g(p.d) + h(p,d)g(o,¢),
O(o,p,d) = h(o,d)g(p,d) + h(p,d)g(0,d),
and

P(p,c,d) = h(p,¢)g(p,d) + h(p,d)g(p,c)-
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Proof. Let
ur(§) =¢o+ (1 —-¢)o, u2(¢) = (1-2)o+¢p,
o1(n) =g+ (1 —n)d, va(ny) = (1—n)g+nd,

for &, € [0,1].
By the co-ordinated (g, h)-convexity of F on [, p] X [¢,d], we have

16/ (L‘*‘P ﬂ) — 16F(“1(§)J2FL‘2(5)/ 7)1('7)‘;772(’7))
< F(ui(6),v1(n)) + F (u1(6),v2(n)) + F (u2(S), v1(n)) + F (u2(S), v2(n))

)
+My(u1(8), v1(17),02(5)) + M2 (11(8), u2(8), 01(17),02(17)) + M3 (u1(8), u2(8), 01 (1)) v
+My(11(8),u2(8), 01(n),02(1)) + Ms(u1(8), u2(8), v2(17)) + Mo (u2(8), v1(1), 02(17))-
Integrating both sides of (19) over [0,1] x [0, 1] with respect to ¢ and 77, we obtain
16r (T50) < fy Jo (0@, o0(n) + F (11(),02(m) + F (u2(8), 01 ()
+F (12(8),02(17)) + My (u1(8), v1(17), 02(7)) + Ma(1(8), u2(8), 01 (1), 02(1)) 20)
+Ms(u1(8),u2(8), 01(7)) + Ma(u1(6), u2(8), v1(n), 02(17))
+Ms(u1(8), u2(8),02(17)) + Mo (u2(8), 01(),02(17)) dip dg.

We consider

[ ron@ oo anaz= [ [ o+ 0= pne-+ - dy de
:m/(f/g'f(%'7>d7d%
- /01 /Olf(ul(é),vz(n)) di dg
= [ [ @), oa()) i

- /o1 /01 F (u2(¢),va2(1)) dy dg.

Moreover, we have

/ / M (11 (&), 01(1), 02()) dy dE = / / (11(8),02(7))g (11 (8), 01 (7)) dy dE
[ (@), 010501, wa() an g
—/ / (& + (1= 8o, (1= n)g +nd)g(§o + (1= )p, e+ (1= n)d) diy dg
4 [ o+ (= Qe+ (0= pd)g(Eo+ (1 D, (- e+ ) dy ¢

= (p_g)z(d_g)/:/gdh(%,v)g(%ﬁdv) dy ds.

Similarly, we get
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[ [ Ma(ua(@),12@), 01 (), 0a(n)) d@z#// (36 1)g(T +p — 36,6 +d — ) doy d3,
o Jo ’ ,01\1), 021 n (P O')d g r)/g [ G Y)ay
1,1 2
[ st @00, 00000) i e = s [7 [Chsmgto o d ) iy
/l/lM(u(é‘)u(C)v()v())d dg:;// (56, 7)(0 + 0 — 32, ¢ +d — ) dy dx,
0041,2,177,27777 (o—o)(d—¢) Y)8 p—x6 ) ay
[ st 2@ w2t gt = 2 [7 [hemigto s p =) dy

and

[ M@, o1 wat) e = s [ [ e m)gn e+ =)y

Thus, (20) becomes
c+p ¢+d 1 P/d
<
4F( SR @0 Jo F(5¢,7) dyds

1 oo
+m/ﬂ/{;h(%r')’>[8(%rg+d_7)

+glo+p—s7)+g(c+p—s6+d—7) dyds

Therefore, the first inequality of (18) is proven.

Since F is co-ordinated (g, h)-convex on [, p] X [g,d], we have

FEo+1=¢)png+ (1—1n)d)

< GPF (o,6) + &3 (1 —n)*F (o,d) + (1 -
+&n(1 = )My (o, ¢, d) +En(1—&)(1 -
+¢n(1—¢)(1 —1)Ma(o,p,6,d) +&(1 —

= 3PF (0,6) + (1 —n)*F (o,d) + (1
+&n(1—n)K(o, 6, d) +&n(1—¢)(1 -7
+¢n(1—¢)(1—1)

FGo+(1—=¢)p, (1—1)g+nd)

< &P (o,d) + (1 —n)*F (0,6) +(1
+8n(1—n)Mi(o,d,¢) +Gn(1—¢)(1
+¢n(1 =) (L —1)Ma(o,p,d,¢) +¢(1 -

= &n*r (o, d) + 32 (1= n)*F (0,6) + (1
+&%n(1 = n)K(e,6,d) + (1 —-¢)(1 -

+¢n(1=¢)(1—n)L(v,p,6,d) +&(1—&)(1 -

&P (0,6)+(1—

=027 (p,g) + (1

N(o,p,6,d) +¢(1-¢

— &% (p,d)+ (1

&1 —n)%F (p,d)
nMa(o,p,6,d) +¢n*(1 = &)Ms(o,p, )

&) (1 —n)*Ms(o,0,d) +1(1 = &)*(1 — 1) Ms(p, ¢, 4)
= &)1 —n)*F (o, d)

)L(0,p,6,d) + En*(1 — &)M(o, p,c)
)(1—=1)?0(c,p,d) + (1 —&)*(1 =) P(p, 6 4d),
=81 —=n)*F (o,6)
—1)My(c,0,d,6) + ¢n*(1 = &) Ms(c, p, d)

&) (1 —1)*Ms(o,p0,6) +1(1—E)*(1—1)Ms(p,d,¢)
= O0PF (p,d) + (1= 8)*(1 = 1)*F (o,6)
mN(e,p,6,d) +&n*(1—§)O0(0,p,d)

1)2M(c,0,6) +1(1—§)*(1 = n)P(p,c,d),
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F((1=8)o+¢p,ng+ (1—1)d)
<EPF(0,6) + 31 —n)*F (0,d) + (1 =)k (0,6) + (1= &)*(1 = n)*F (0,4d)
+82(1 =)Mo, 6, d) +&n(1 = &) (1 —)Ma(p, 0,6, d) +En*(1 — &) Ms(p,0,6)
+8n(1=¢) (1 —n)Ma(p,0,6,d) +&(1 =) (1 —1)*Ms(p,0,d) + (1 = &)*(1 — ) Me(,6,d)
=32 (0,6) +8*(1 = )2 (o, d) + (1= 8)*nF (0,6) + (1 = &)*(1 — n)F (o, d)
+82(1—n)P(p,6,d) +&n(1 = &) (1 —n)N(o,p,¢,d) +&n*(1 - §)M(c, p,6)
+en(1=8)(1 —n)L(e,0,6,d) +&(1 = &) (1 —1)*0(c, p,d) + (1 —&)*(1 —1)K(0,6,4d),
and
F(1=¢)o+8p, (1 —1n)g+nd)
< EnPr(p,d) + (1 =n)2F (0,6) + (1 =8)*n?F (o,d) + (1= )*(1 —1)*F (0,6)
+&n(1 =)Mo, d,6) +&n(1 = &) (1 —n)Ma(p, 0, d, ¢) + &> (1 — &) Ms(p, 0, d)
+n(1 =) (1 =n)Ma(p,0,d, ¢) + (1= ¢)(1 —1)*Ms(p,0,6) +1(1—)*(1 —y)Ms(0,d, )
= &27F (0,d) +G2(1—n)*F (p,6) + (1= &)**F (o,d) + (1= &)*(1 = 1)*F (0,¢)
+&n(1—n)P(p,6,d) +&n(1 &) (1 —n)L(e,p,6,d) +En*(1 = &)O(o, p,d)
+En(1=8) (1 =n)N(e,0,6,d) +&(1 =) (1 —n)*M(e,p,6) +1(1 = §)*(1 —1n)K(o,¢,d).
Combining (21)—(24), we get

F@o+1—=¢)png+ (1 —n)d)+F(Go+ (1—-28)p, (1—n)c+nd)
+F (1 =8o+¢p,ng+ (L—n)d) +F((1—¢)o+Ep, (1 —n)¢+nd)
< (1-28+28%)(1 =25 +212)[F (0,6) + F (o,d) + F (p,6) + F (p,d)]
+21(1—1)(1 = 2¢ +28%)[K(0, ¢, d) + P(p, ,d)]
+26(1 = ¢)(1 -2 +21*)[M(e, p, ) + O(c, p, d)]
+4¢1(1—¢)(1 —1)[K(e, 6, d) + P(p, ¢, d)].

(25)

Integrating both sides of (25) over [0,1] x [0, 1] with respect to ¢ and #, we obtain

@_(7)4(‘1_(;)/:/dF(%W)dvd%Z/Ol/OlF(CUJr(l—é)p/nﬁ(1—17)d) dip dg

+// (Go+ (1 =8)p, (1 —n)g +nd) dy dg
+// &) +Go,ng + (1 —n)d) dy dg
+// ¢)o +8p, (1 —n)g +nd) dip dg

<[F(o,¢)+F(od)+F(oc)+F(od)]
% /01 ./01(1 27 +282)(1— 25 + 24) di dE

1,1
FIK@6d) + Pl d)] [ [ 20— y)(1 22 +22) dy dg
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+ M09 +0@ )] [ [ 260 -8~ 29 +20%) dy g

1,1
HIK@6d) P, d)] [ [ 40—y dyag

@\»P

[F (o e) + Flo,d) +F(p,6) + 1 (p,d)] +§[K(U,§,d) +P(p, ¢ d)

1
M(c,p,6) +0(0,p,d)] + 5 [K(0,¢,d) + Pp,¢,d)].
Multiplying the above inequality by %, the second inequality of (18) is derived. [

Remark 3. If we consider h(sc,7v) = F (3¢,7) and g(5¢,y) = 1, then the inequalities (18) reduces
to the inequalities

0 F g d 1 P d 1 (( 4 g) / (C 7 d) / (FI g) ! (F' d)
F < F dy dx < .
< 272 >_(P_ )d—g /g/g (%,’Y) Yarx =~ 1

This inequality is presented in Theorem 2.

4. Ostrowski-Type Inequalities

In this position, we derive some new Ostrowski-type inequalities for (g, &)-convex
functions. To establish the inequalities of the current section, we receive help from a lemma.

2
a¢ an ©

Lemma 1 ([22]). Let F : A — R be a twice-partial differentiable function on A°. If
L(A), then

F(>,7) +Wfpde u, v) dodu— A
p U)(d g fO fO aga €%+( €)01777+(1777)g) di’] dé

E Z>)2f Jo &n aga sz b (Ee+ (1=¢)o,py + (1 —1n)d) dp dE  (26)

WE 0o I3 61 53 (€ (1= Do+ (1= 1)) dy g
2

= Jo Jo & T azap! ©t A=Opay+ (1=n)d) dy d,

-
d—
Z(d 2
Ny
forall (32,77) € A\, where A is defined in (7).
2
ag oy

Theorem 9. Under the assumptions of Lemma 1, if is co-ordinated (g, h)-convex on /\, then

’F(%,'y)—f—(idgfpf F(u,v) dvdu— A‘ m

2 2 2 2

) d d P)
x{(%—a)z('y—g)z{9‘a€ aﬂF(%,v)’ +3‘a§aﬂf(%,9)’ +3‘a¢aqF(‘T'7>‘ + ’WF(U/G)‘

+3K(5,7,6) + L(3,0,7,6) +3M(5,0,7) + N(s,0,7,6) + O(>,0,6) + P(c,7,¢)]

(27)

) S| @2 2 92 2
+(3c—0)*(d—7) {9‘3.53;7””’7)’+3‘a§aqF(”’d)‘+3’aga;7F(‘7'7)’*‘agaqF(‘T’d)‘
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+3K(s,v,d) + L(3¢,0,7,d) + 3M(5,0,7) + N(3¢,0,79,d) + O(s,0,d) + P(o,7v,d)]

02 02 02 02
st G| 43 g (20| 3|57 (0| + | 355 009)

+3K(5,7,6) + L(5,0,7,6) +3M(3,0,7) + N(5,0,7,¢) + O(s,0,6) + P(0,7,6)]

o — (v — 2|9

) S| 92 92 92 2
+(o—2)7(d—7)7|9 5% or F ()| +3 agaqf(”'d) +3 aé,aﬂf(p,v) + aganF(P’d)’

+ 3K (2, 7,d) + L(% 0,7,6) +3M(5,0,7) + N(5,0,7,d) + O(3,p0,d) + P(p, v,d)]},
where A is defined as in (7), and K, L, M, N, O, P are defined as in Theorem 8.

Proof. The conclusion of Lemma 1 yields
d
Fo(67)+ m f(ffg F(u,0)dodu— A

(5¢

2
=< pag s "o Jo e (§%+(1—§)‘7ﬂ77+(1—’7)€)’dﬂdC

2(d—)? 82
+ 3 Jo Jo &n agaqF(é‘%+(1—6)0,177+(1—11)d)‘dﬂ dg (28)

92

(p—»)%( 0?2
+ pp a) fo fo én 9 aﬂF(‘f?f‘F (1-¢eny+(1 —q)d)‘ dry dg.

P
og oy |/

82
Jo Jo &1 |5zt @+ (=0 my+1—no)| dy de

By the co-ordinated (g, h)-convexity of

gmwwgzw\+¢2<1—v>2!a§;f<w>1

aZ
|a¢a;7 9 aqF(‘T’g)’
+8%7(1 = )M1(56,7,6) + &n(1 = &) (1 — 1) Ma(5¢, 0,7, )

+EP(1— M3 (36,0,7) + En(1 = &) (1 — 1) Ma(35,0,7,¢) (29)

Fo,7)|+ 1 =821 —n)?

+8(1— &) (1= 1)2Ms(3,0,6) + (1 = ©)*(1 = 1) Ms(e,7,6)| dy de
0? 82 92 92
= 16|37 5, Al 1] 9 ] 9
+4LK(% 7,6) + 144L(% g,7%,6 ) + %M(%,U,’)/)

+1a NG 0, 7,6) + 1130(04,0,6) + 12 P(0,7,6).-

Similarly, we have

82
T o (@ (= + (1= )| an g
|9 1| 9 | 9 | @ 0
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+&K(se,7,d) + gL (3¢, 0,7,d) + 5 M(3¢,0,7)
+ﬁN(%,U,fy,d)+ﬁO(%,a,d) 144 P(o,v,d),

2

2
o Jo en ‘ag 5 (E+ (L= Doy + (1 ’7)9)‘ dr dg

2

K 1 2

1 2 2 9
stan’ )

L oo o) + | s (2 6)| +
— 16 agan ’ 48 aga ’

+#&K0Ge 1 6) + maLGop v0) + %M(%p,v)

+mz NG p,7,6) + 1m0 0,6) + w2 P(0, 7. 6),

and

82
oy e ‘WF(C%L (1=, ny+ (11— ﬂ)d)‘ dn dg
2

5|3z an (PIY)‘+144

a¢ an

»? »?
= F (57)| + 35
acan 8|9z oy

+35K(2 7, d) + 15 L (5, 0,7,6) + 5 M(5,0,7)

1
— 16

F s+

F(p,d)‘

+ﬁlle(%' 0.y, d) + ﬁﬂo(%rprd) 144 P(p,v,d).
Substituting the inequalities (29)—(32) in the inequality (28), we obtain

1 P !
POt G e e e A< o

) S 2 32 2 32
{ = 00— 028 sg5, F Com)| 43| s (29) |43 3 F @)+ | 385 ()
+ 3K(5,7,6) + L(35,0,7,6) + 3M(3,0,7) + N(3,0,7,6) + O(s5,0,6) + P(7,7,¢)]
) AR 92 92 92
(e =) (d =) MBCBHF(%’Y)’+3‘66877F<%’d)‘+3'8<;‘817F(U’7>‘+‘86317F<U’d)‘
+ 3K(5,7v,d) + L(5,0,7,d) + 3M(3,0,7) + N(3¢,0,7,d) + O(3¢,0,d) + P(c,7,d)]
2 2 2 2

o= 0P R [9| 55 Gom)| #3551 Gs0)| 3|55 (0| + |55 (0.9

+ 3K(5,7,6) + L(3,0,7,¢) +3M(s,0,7) + N(3,0,7,6) +O(5,0,6) + P(p,7.,¢)]

2 2 2

0> d 0 0
2 2
o= 202 =2 9| 525 Gan)| 3|53 G| 43 325 F 0|+ |55 (0.9

+ 3K(5,7,d) + L(»,0,7,6) +3M(s,0,7) + N(s,p0,7,d) + O(s,p0,d) + P(p,7,d)]}.

The proof is completed. [

02 02
st Ca) sGam) = 1and |5

(5¢,7v) € A. In that case, the inequality (28) reduces to the inequality (6).

Remark 4. Set h(s,v) =

F(%,'y)‘ < M for all

2

F
a¢ an

q
Theorem 10. Under the assumptions of Lemma 1, if

is co-ordinated (g, h)-convex on /A

for%+%=1andp,q> 1, then
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d 1/q
’F (36,7) + m JEJEF (u,0) dodu —A’ < (,H)(d,é)(,,ﬂ)z/p (%>

q q

92 2 2
x{(%—a)z(fy—g)z [4'86817,5(%,7) agaqF(%,g) aganf(a,g)

+2K(56,7,6) + L(5,0,7,¢) +2M(3,0,79) + N(32,0,7,6) +20(5,0,¢) +2P(c,7,¢)]"/*

2

q
+4’8§ aﬂF(U,’y)

q

+4‘

—|—4‘

82 q 82 q q
oo 0P2(d — )2 Ha@ 5! () s (@)

q 82 82
oyt o) azap’ (7
+2K(5t,7v,d) + L(3¢,0,7,d) + 2M(5¢,0,79) + N(5¢,0,7,d) + 20(5¢,0,d) + 2P (0, 7, d)]l/”’ (33)

+4’

q

+(o—2)* (v —¢)?

[ 92 q 92 q 92 q 92
4‘3(;8;7“%’7) +4 agjaqF(”’g) +4 agaqF(p'V) +4 5z a7

+2K(3¢,,6) + L(56,0,7,6) +2M(52,0,7) + N(32,0,7,¢) +20(52,0,6) +2P(p, 7, ¢)]"/?

F(p,¢)

q

[ ’ 92 q 92 q 92 q 92

4 g BUF(%"Y) e ¢ arlF(%'d) e g ale(p'w i ¢ BUF(p'd)

2K (50, 7,d) + L(3,p,7,6) + 2M(,0,7) + N(o5,,7,d) +20(35,p,) + 2P(p, 7, )]/,

+(o— )% (d — )

where A is defined as in (7) and K, L, M, N, O, P are defined as in Theorem 8.

Proof. By the Holder inequality for double integrals and co-ordinated (g, 1)-convexity of
az F q

w , with the help of Lemma 1, we have

aZ
R | spat @ =00+ 0 —n)g)\ an dg

éwﬁﬁﬂwﬁ)<hk

q 1/q
aga F(Gre+(Q=8)ony+(1—1n)g) dw&)

q

) (34)

d
o¢ on
2

/\

+&3(1—n)?

F ()

< b (1 ]

azay! 7 )

q q

+(1-2)%p? +(1-28)*(1—n)?

p) b
agiaF( v) agaﬂF(UIG)
+827(1—)M1(56,7,6) + &n(1 = &) (1 — 1) Ma (54,0, 7,6) + En*(1 — §)M3(¢,0,7)

+En(1=&)(1 =) My(36,0,7,¢) + E1— &) (1 = 7)2Ms(35,0,¢) + (1 — &)2(1 = 1) Me(0, 7,¢) dy dg) "/

q q q
1 1
=

+1§K(56,7,6) + 35 L(3¢,0,7,6) + {sM(5,0,7)

2

2 ) §
acoy

2 o) i
seay! (@7

p) q
Sz (0,6)
a¢on

+}

v}

)

aZ
5| 32 a7 F(5,7)

1/q
+ 3% N(40,7,6) + §0(4,0,6) + P, 7,6))

Similarly, we obtain
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32
T e | gt @t (L= Do+ (L) dy

q

. . 92 q . 92 q . 92
< 1 1 1
> (p+1)2/p (9 aér aﬁF(%/7) +9 ag aﬂF<%rd) +9 ag aﬂF<017> (35)
0? q
+%’a‘:a’7F(0,d)’ + SK(e 7, d) + AL, 0,7,d) + 5 M(2,0,7)
1 1 1 1/
+ AN (3, 0,7,d) + 500, 0,d) + % P(0,7, d)) ,
1,1 >
Jo di & |5zt @ (1= Doy + (1= )e) | dy dg
0? 9 0? q 02 9
< 1 1 1
< o (8laz gt o]+ blagagt G0 +8[55,F (0 6)
02 q
+%\mf(p,g)] + 15K (,7,6) + 36 L0 0,7,6) + 15M(34,0,7)
1 1 1 a
+35N(0,7,6) + %005 0,6) + PP 76))
and
11 9
Jo o &1 |geayt (@t (L= Qpayy+ (1= )| dy d
0? 9 0? 9 02 9
< 1 1 1 1
< o (lazay o] + 8537 G + bl (0 )
0? 9
|5zt A + Ko d) + 3L e 0 7,0) + M ap, )

1 1 1 L
+3N (%, 7,d) + 5004, 0,d) + 5P (p,7,d) )

If we substitute the inequalities (35)—(37) in the inequality (28), we obtain

1 d 1 11/
‘F(%,’Y)—I—m/:/g F(u,0) dvdu—A‘ < (p_a)(d_g)(pﬂ)z/p(%) 7

q 2 q

p) q
+4‘a€ aWF(U,"y)

2
a¢ an

1/q

2

. {(zamgf [4’35877“%,7)

q 2

o¢ oy

F(>¢) F(o,6)

+4’

|

+ 2K(3¢,7,6) + L(3,0,7,6) + 2M(3,0,7) + N(3,0,7,6) +20(5,0,6) +2P(0,7,¢)]

q 2 q q q

a¢ an

2
o¢ on

2
a¢ on

+4‘ F(o,d)

F(o,7)

+4) F(»,d)

2
b (- 02(d— ) [4‘agaa;7””'7) +4‘

+ 2K(5¢,7,d) + L(3¢,0,7,d) +2M(3¢,0,7) + N(3¢,0,7,d) + 20(3¢,0,d) + 2P(, 7y, d)]"

q q q 2 q

a¢ an

2
a¢ o1

2
a¢ o

2
a¢ o1

F(o,7) F(p.6)

F(5,¢)

4

+4

+(p—#)*(r—¢)7 H F(5,7) +4‘

+ 2K (52,7,6) + L(3,0,7,6) +2M(55,p,7) + N(5,0,7,6) +20(3,0,6) +2P(p,7,6)]"/

q 2 q q q

a¢ an

2
a¢ o1

2

3 anF(p/d)

F(p,7)

F(5,d)

g

4

2
+(p—2)(d—7)* [4‘85817F(%,7) +4’

+ 2K(,7,d) + L(5%,0,7,6) + 2M(34,p, ) + N, p,7,d) +20(,p,) + 2P(p, 7,d)] /7).
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The proof is ended. [J

q 2
Remark 5. Set h(s,7y) = 1 and agaa

92
st Com)| s =
(5¢,7) € A. Then, the inequality (33) reduces to the inequality (8).

2

F
a¢ an

q

Theorem 11. Under the assumptions of Lemma 1, if

forq > 1, then

P )+ g S ) do = 4] < gt (5)

x%z—w%v—@ﬂ%

+3K(s,7,¢) + L(5,0,7,¢) +3M(s,0,7) + N(5,0,7,¢) + O(3,0,6) + P(c,7,6)]

+(e—0)?(d —7)? l9

2

a¢ an

d
d¢ Jn

2

F ()

F ()

q

q

s

e

) a¢ an

82
¢ o7 b

/)

,d)

9

q

.

‘ 2

’ a¢ an

2
a¢ on

F(o,7)

F(o,7)

q
+

1/q

q ‘ 2

+3K(3¢,7,d) + L(3¢,0,7,d) + 3M(5¢,0,7) + N(3¢,0,7,d) + O(3¢,0,d) + P(c,v,d)]*1

+(o—2)*(y -

+(p — 5)?(d —

+3K(3¢,7,d) + L(3,0,7,¢) + 3M(5,0,7) + N(5,0,7,d) +

)9

7)%(9

82

a¢ an
+3K(5,7,¢) + L(54,0,7,6) +3M(

82

o¢ oy

F(5¢,7)

F(57)

q
+3

%,0,7)

q
+3

32
a¢ an
+ N, 0,76

F (%)

aZ

a¢ anF(

»,d)

q
+3

) +0(

q
+3

2
d¢ o

2
ag an

F(o,7)
%,0,6) +

F (o)

O(s6,p,d) + P(p,7,d)]''7},

where A is defined as in (7) and K, L, M, N, O, P are defined as in Theorem 8.

P(p,

2
}1/q

aZ

tlazay

d¢ o1

d¢ dy

F(%,’y)‘ < M for all

is co-ordinated (g, h)-convex on /A

2

sz oy ¢

F(p,6)

F(p,d)

Proof. By vitue of the power mean inequality in relation to double integrals and by the

co-ordinated (g, h)-convexity of

2

h)
X 'BC an

< (f fenanag)”

<

<
+(1-¢)%p?
+&(1

82
¢ dn :

<f0 f() ‘aga (§%+(17§)0—/T]’Y+(177])g)
(8 aen |l

q
(avﬂ+wl—@%1—w2
- W)Ml(%/ Y, Q) + gﬂ(l - g)(l

o¢ o £

2

q

)

o
9z an

q

@%+u—¢w47+a—nxﬂwdc

+&(1—n)?

82
a¢ dyy

F(

a¢ an
o,6)
—)Ma(3,0,7,¢) + &n*(1

2

q

F(5,6)

q

, with the help of Lemma 1, we have
q 1/q
dn dg"f)

—&)Ms(5,0,7)

0,6)

F(o,d)

q

q

(38)

(39)

+En(1 = O — ) Ma(5,0,7,6) +E(1 = &)1 — 1)2Ms(52,0,¢) + (1 — &)2(1 — )M (0, 7,¢)] diy dg)"'?

:(%

)" (4

+45K (5, 7,0) +

82
619¢ oy

F(>7)

L6 0,7,6) + 5M(s,0,7)

I 1
t13

a¢ an

2

F ()

I 1
t13

1 1 1/q
+ 1z N(2,0,7,6) + 132005, 0,6) + 144 (a'y,g)) .
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a¢ an

2

q
F(o,7)

1
+ 1

2

a¢ 877F(

7,6)

q
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In a similar way, one can obtain

aZ
TR st (@ =B+ (=)

QU
=

QU
R

1-1/q 92 q 92 q 92 q 92 q
< (1 1 1 1 1
< (1) (6 szant G| + gzt e + | 5rarF @] + | 5rgt (00)
+41—8K(%,'y, )+ 144L(%,0 ’)/,d)+%M(%,U’,’)/)
1 1/q
+@N(%,a,7,d)+1440(%0d) 144P(0',’)/,d)) i
1 1 02
JoJo & |gag,t Gt (L= 0p,yy+ (1 =) | di dg
1-1/q 92 q 92 q 92 92 q
< (1 1 1 1
— (4) (6 agaﬂ (%’7) +48 aganr(%'g) + 86377 (P, ) +144 agaﬂr(Plg)
+35K(47,6) + LG5 0,7,6) + 55M(4,0,7)
1 1 1 1/q
+mN(%IPI,Y/€) + mo(%/p/g) + mP(PI%Q)) 7
and
1 1 0?
fo Jo ¢n e nF(§%+(1—§)P/77’Y+(1—77)d) dy dg
1-1/q aZ q 2 q 2 2 q
< (4 2 a9
+4%K(%,%d)+m (30,7,6) + sM(>,0,7)
1/q
+ N (20, 7,d) + 7502 0,d) + daPlo, 7)) -
By substituting the inequalities (39)—(42) in the inequality (28), we obtain
1\1/q
‘F( )+ dg// #(u,0) do du A‘ p(fd g)()
) ) 92 q 2 q 92 q 92 q
3 Gem o= 6P |9 g G| +3]325F (0)| 3|55 (o] +|5257 (@0
+3K(5,7,6) + L(5,0,7,6) + 3M(5,0,7) + N(35,0,7,¢) + O(3¢,0,6) + P(c,7,¢)]"/"
) ) 92 q 2 q 92 q 92 q
+ (se—0)7(d—7) 9’aéal7f(%,'y) +3‘a§aﬂF(%,d) +3‘a§aﬂF((r,’y) ‘8@8 F(o,d)
+ 3K(s¢,7,d) + L(3¢,0,7,d) + 3M(5¢,0,7) + N(3¢,0,7,d) + O(s¢,0,d) + P(c, v, d)}l/q
5 2' 92 q 2 q 2 q 2 q
o= Py —0) _9|Wf<m> 3|5t (0) 3|55 0] +|5557 (0.0

+ 3K(5,7,6) + L(3,0,7,¢) +3M(3,0,7) + N(5,0,7,6) + O(5,p,¢) + P(o,7,¢)]"/
q 2

¢ o F

q 2

3z o7 Fo,7)

q 2

sz oy’ W)

q
,d)

L
(o - 2(d— ) _9\Wr<m>

s

ot

ot
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+ 3K (3%, 7,d) + L(3,0,7,6) +3M(3%,0,7) + N(,0,7,d) + O(3¢,0,d) + P, 7,d)] "/}

The proof is completed. [

q 2
'ag an

2
Remark 6. Set h(s,7y) = ‘a;aqF(%xy)‘ ,8(5,v) = 1land F(%,'y)‘ < M for all

(5¢,7) € A. In that case, the inequality (38) reduces to (9).

5. Examples

In the section of examples, we give some examples to demonstrate and confirm the
consistency of our main findings.

Example 2. Let g, h, F : [0,1] x [0,1] — R be given by g(s¢,7y) = sy, h(3¢,7v) = e * 7 and

F (32,77) = sy e * 7. By Example 1, F is co-ordinated (g, h)-convex. Applying Theorem 8, the
first inequality of (18) is

0.038126... = © 2(2 +1) (1) — (12)
e e e e
11 Lot
=4F (2, 2) —/0 /0 e (1 —9)+ A=)y + (A —2)(1— )] dydsx
1 1 4 4
S/ / wye ¥ Vdydx=—5 ——-+1=0.069823....
0 Jo e’ e
Additionally, the second inequality of (18) is

1 r1 1
0.069823... = / / sy e T dy dse < S[F(0,0)+ F(0,1)+ £ (1,0) + F (1,1)
0 JO

L K(0,0,1) +P(1,0,1) + M(0,1,0) + O(0,1, 1)

n L(0,1,0,1) —|—N(O,1,0,1)]
2 4
171 1 1
= 9Lz+e+4] = 0.083690....
It is clear that

0.038126... < 0.069823... < 0.083690....

This confirms the correctness of the result established in Theorem 8.

Example 3. Let g, h, F : [0,1] x [0,1] — R be formulated by g(»,v) = (1 —3)(1 — 1),
h(se,v) =e * Vand [ (3¢,7) = sy e * 7 (see Figure 1). Then, [ is partially differentiable on
(0,1) x (0,1), and its partial derivative is integrable and co-ordinated (g, h)-convex on [0,1] x
[0, 1]. By utilizing Theorem 9, we have

< ﬁ{%z’yz[g(l —x)(1—7y)e™ T+31—s)e *+3(1—7y)e T+1

+31=s)(1—y)e ” 4+3(1—sn)e T+ (1—y)e ¥+ (1—x)e 7

+3(1=7) e T3 )(1—7) e T +eF T+ (1= (1 - )
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te "+ (1=s)+e T+ (1—7)]+21-7)?9(1—s)(1—7) e " +3(1—9)e "
+31—s)(l—-7)e T+ (1—y)e ™ 4+3(1—-9)e ™ "+31—»)(1—7)e "
Hl=m)(l=7) e +(1-7) e”] + (1= 91 =) (1—7) e ¥ T+3(1—x)e ”
+3(1 =) (1-7) e +3(1—»)e " T+ (1-x)e " +3(1-x)(1—9)e !

+ (=)A= e (1)1 -7y e+ (1 -3) ]

+(1=5)*(1—7)? [9(1 ) (1=7) e T +3(1—s)(l-9) e T+ (1-q)e ™!

+3(1— 5)(1—9) e_7_1} }

I The surface of left hand side
I The surface of right hand side

0.07
0.1
0.06
0.08 0.05
0.06 0.04
0.04 0.03
0.02 0.02
1

0 > 0.01

0

0.2

0.4
06 0.8 1 0

Figure 1. The image description for Theorem 9.

Example 4. Let g, i, F : [0,1] x [0,1] — R be defined by g(sc,7) = (1 — 3)*(1 —v)?,

h(s,v) = e 22V and F (3,7) = sy e * 7 (see Figure 2). Then, F is partially differentiable
2 2

3z or is co-ordinated (g, h)-convex on

on (0,1) x (0,1), its partial derivative is integrable and ’

[0, 1. Via Theorem 10 with p = q = 2, we have
L 4 4 (2 (2
’%'ye 7+<e2—e+1>+(%e )(e—1>—l—(’ye 7)(e—1)‘

11 1 1
= '%’y e T+ / / uve " Ydudu— / uye 7 du— / wve ¥ do
0o Jo 0 0

< 2P [40 21— 92 e 40— e (1) e 44
+21 =31 =7 e P +2(1—x) e T+ (1-9) e+ (1-3x) e
21— )2 e +2(1 -5 (1-7) e +e7 7 + (122 (1 - )?
+ 2 4 2(1— )2 +2e P 4+2(1 - 7)2} V(- [4(1 — 2 (1=7)? e 2 +4(1—)> e

+ 2(1 o %)2(1 o ,)/)2 e—2%—2 + (1 . ,)/)2 e—2%—2 + 2(1 . 7)2 e—2%—2'y + (1 . %)2(1 o 7)2 e—2'y
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(1 - 322 [4(1 —0)2(1— )2 e 2 4 4(1 — )% e 2"

+2(1 =521 —9)? e 2 +2(1—7)? e_ﬂ V2

+2(1—3)2(1—9)2 e 2 +2(1 = 3)2 e 2 4 (1 —2)2 e 2772 4 2(1 — 5)%(1 — y)2 e 2772
1/2
+ (=021 —9)2e 22421 — 321 — )2 e 2 +2(1 — 5)? e—z}

(1= 521 = [0 =P )2 P 21— 21— )P e PR (1P e 2

+2(1 — 50)2(1 — 7)? e272r/2}.

0.12

I The surface of left hand side
I The surface of right hand side

0.14

1
0 02 (4 0.5

06 o8 10

Figure 2. The image description for Theorem 10.

Example 5. Consider the functions g, h, F : [0,1)2 — R formulated as g(3¢,7) = (1 — »)(1 —
Y), h(s¢,v) = e Vand F (5,7) = sy e 7 (see Figure 3). Then, F is partially differentiable
2

on (0,1) x (0,1), its partial derivative is integrable and is co-ordinated (g, h)-convex on

F
¢ o
[0, 1]%. The utilization of Theorem 11 with q = 2 gives

‘%7 e T+ (; = % +1) + (e (i —1) + (ye™) (2 —1>’

1 1 1 1
= ‘%’y e Y +/ / uve " ?dudu— / uye "V du— / wve ¥ do
0o Jo 0 0

< o[P[0 217 e 431 P e 131 - e T 41
+3(1—2)2(1—9)2e 2431 —x)2e 4 (1-9)2 e 2+ (1—x)2e 27
F3(1 ) e 31217 e 2T e g (1 (1 )
Fe (1o e 4 (19 20 - 2[00 - 021 ) e T 31— ) e
+3(1—32)2(1—9)2 e 2+ (1-9) e 24+3(1—9) 2 e 2 27 +3(1—2)*(1—v)? e 2

]1/2

+(1- %)2(1 — 'y)z e 2+ (1- 7)2 e 2 +(1- %)272 {9(1 — %)2(1 — 7)2 e 22 4 3(1— %)2 e 2
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+3(1—2)2(1—9)2e 2 +3(1—2)2e 22 4+ (1-3)2e 272 43(1—2)%(1—7)2e 2172
1/2
+ (1=3)21 =72 e "2+ (1-3)*(1—79) e+ (1— ) efz}

(1= = P[00 = 5021 = )2 P 31— P (192 e P2 (1 - )P e

+3(1 — 2)%(1—9)2 e*ZW*Z} 1/2}.

I The surface of left hand side
{0.12 | The surface of right hand side

0.14

10.1
0.12

0.1 1 0.08
0.08
0.06
0.06

0.04 + 0.04

0.02
0.02

0.2

0.4
06 g o

Figure 3. The image description for Theorem 11.

6. Conclusions

We gave a definition of newly defined co-ordinated (g, #)-convexity, which is a gener-
alization of co-ordinated convexity. We also proved some of its significant properties. We
established some new Hermite-Hadamard- and Ostrowski-type inequalities in relation to
such co-ordinated (g, h)-convex functions. We established that the inequalities derived in
this paper generalize the results given in earlier works. Lastly, we gave some examples
to demonstrate and show the correctness of the main results. In the next works, one can
extend similar theorems to other types of generalized convexity.
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Abstract: The most important objective of the present research is to establish some theoretical
existence results on a novel combined configuration of a Caputo sequential inclusion problem and the
hybrid integro-differential one in which the boundary conditions are also formulated as the hybrid
multi-order integro-differential conditions. In this respect, firstly, some inequalities are proven in
relation to the corresponding integral equation. Then, we employ some newly defined theoretical
techniques with the help of the product operators on a Banach algebra and also with the aid of some
special functions including a-t-contractions and #-admissible mappings to extract the existence
criteria corresponding to the given mixed sequential hybrid BVPs. Some important useful properties
such as the approximate endpoint property, (Cy )-property, and the compactness play a key role in
this regard. The final part of the manuscript is devoted to formulating and computing two applicable
examples to guarantee the correctness of the obtained results.

Keywords: a-ip-contractive maps; endpoint; Dhage’s fixed point result; sequential derivative; sequen-
tial hybrid inclusion problem

MSC: 26A33; 34B10; 47H10

1. Introduction

Human beings need to recognize different interesting phenomena more than ever
before. An appropriate approach to meet this demand is to employ the methods and
techniques that are available in fractional calculus and, specifically, the fractional operators
in modeling of events and processes. Many operators of this fractional type have appeared
in recent years, and their consistency and flexibility are becoming known to mathematicians
everyday. In such a way, it is convenient that we design complicated and general abstract
mathematical models of processes in the format of applicable fractional BVPs. Several
examples of the usability of such operators can be seen in branches of science including bio-
mathematics, medical science, engineering, and so on; see [1-4]. All of these points imply
that a wide range of scientists are attracted to work on various angles of applicability of
such fractional BVPs along with some dynamical behaviors of solutions of these fractional
systems. In the mentioned context, most mathematicians have turned toward studying
advanced fractional modelings and relevant theoretical findings and graphical behaviors
of solutions for these kinds of BVPs; see [5-11].
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Miller with the help of Ross [12] introduced sequential structures of derivatives, which
are illustrated by a product of the given derivatives. Later, new findings about different
forms of these operators resulted in the publishing of several articles on sequential BVPs
in fractional settings. Recently, Alsaedi et al. [13] addressed the primary version of the
sequential fractional boundary problem of the Caputo type given by

{(Cpgi + DL D A(z) = §u(z,h(2)),
n0)=0, #(0)=0, h(or)=RLLY 1)

so that * € (2,3], 6 € (0,1), ¢ € (6,1) with 6* > 0, z € [0,1], 7,u* € R", and
g« € C([0,1] x R,R). The authors in relation to the existence results used some usual
notions of the nonlinear analysis theory [13]. For more details, check [14].

During the past few years, a new framework of problems called hybrid differential
ones supplemented with abstract types of boundary conditions have been in the spotlight
of most mathematicians; see, for example, [15-20]. In 2010, the study of this category of
equations began with a brilliant paper by Lakshmikantham with the aid of Dhage [21]. Both
of them regarded a newly designed hybrid differential equation and obtained its extremal
possible solutions by proving several inequalities [21]. After this work, Zhao et al. [22]
presented a fractional general extension of the aforementioned BVP in [21] and considered
an FBVP consisting of fractional hybrid differential equations. Gradually, researchers
have been attracted to this category of modern differential equations. For example, Ah-
mad et al. [23] carried out a pure mathematical analysis to find the necessary conditions
for the existence results of the following Caputo nonlocal hybrid inclusion problem illus-
trated by

o
ep [©2) = T M (z,0(2)
0t 5z a()

equipped with conditions @(0) = B(z) and @(1) = « € R, where #* € (1,2] and RLIgi
stands for the RL integral of order 6* > 0 with 6* € {6;,6;,...,6;}.

In 2020, Baleanu, Etemad, and Rezapour [24] developed a novel hybrid version of the
thermostat fractional model, which describes its performance. Indeed, this model checks
an amount of ambient heat and controls it according to the temperature assessed by active
sensors. We can review the mentioned thermostat hybrid model as

€ O(z,@(z)),

D | g |+ e =0 e 2se)

subject to the fractional hybrid boundary conditions

[

Aepy {w(}sl(;)(s))}

=0,
5=0

5=0

u(s)
=1 " [w*@,y(s))} '
where A, is a positive parameter, § € [0,1],and * — 1 € (0, 1]. Furthermore, CD(l)+ = %,

CDgi illustrates the Caputo derivative of order v* € {n*,7* — 1} and &, w* € C([0,1] x
R,R) with w* # 0. The analytical techniques utilized by the authors rely on some fixed
point concepts on self-maps and multifunctions.
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In 2021, Abbas and Ragusa [25] dealt with a novel category of hybrid FDEs via
proportional derivatives depending to a certain function as

i | BB ] = s ),

(s, p(
50 __1(s) _
o ool R

where 0,0 € (0,1] and QDgf displays the éth-proportional derivative depending on the
increasing mapping ¢ with ¢(s) > 0. They discussed the continuity of solutions of this
BVP in terms of some inputs.

By considering and mixing the ideas of the above problems, we formulate a new
combined structure of a Caputo sequential hybrid integro-differential inclusion as follows

MfﬁiwfﬁfW[ o 5 ]Gﬁ@wm><n

§(z,0(2), RIS @ (2), ..., LT E o(2))

furnished with three-point hybrid multi-order integro-differential conditions:

[ i @(z) ] -0
§*(z,@(2), KL T (2), ..., RIS @ (2)) 10
CD1+ [ 2)W(D(Z) — } =0,

S*(z,0(z) RLTZ L @(2),... R, Lo(z)) =0 @)
RLAOT @(z)
Tot| ; RO RLT% }2:1

§*(z,@(2), RLT L @(2), ..., RLT ) @(2))

RLA95 @(z) —
+ [ & RLTO1 RLTk ] = 0
§*(z,@(2), LT\ @(2), ..., RLL )} @o(z))

where z € T := [0,1], y* € [2,3), y* =1 € [1,2), ¢ € (0,1), uj, u3,67,0; > 0 with

07 —1 > 0and 6; —1 > 0. Furthermore, for k € N, 67,65,...,6; > 0. Here, CDéE and
RL7() 1 _d

0+ 0+ dz
The continuous real-valued function 5* # 0 is defined on T x Rk*1 and the set-valued
map £ is assumed to be considered on T x R having some properties that are pointed out
in the sequel. In the next stage, we turn to a special nonhybrid form of the above FBVP

as follows:

display the Caputo derivative and the RL integral. Further, notice that D

* * * =1 %
1i (CDge + 3Dy, )@(2) € O(z,@(2)),
®3)
@(0)=0, @(0)=0, RIVa(l)+rIEw(0r)=0,

where 1* € [2,3), 1" -1 € [1,2),z € T:=[0,1],0 < o < 1, pj,pu; € Ry, and RLI(E;)
illustrates the RL integral of both orders 07,65 > 0 with67 —1 > 0and 6; —1 > 0. As you
see, it is notable that we derive the Caputo sequential inclusion problem (3) if we take
$*(z,0(2), RLIgia)(z),. e RLISE(D(Z)) = 1in the given problem (1) and (2). The readers
should pay attention to this point that the combined construction of a sequential problem
and a hybrid one is a novel and unique fractional modeling, and this kind of mixed
sequential hybrid integro-differential inclusion problem has not been discussed in any
literature so far. We organize the rest of the research as follows. In Section 2, we review
some primitive notions briefly. In Section 3, we develop some newly defined theoretical
methods to derive the required existence criteria corresponding to the given mixed BVPs
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by (1)—(3). Some existing important properties on operators and the existing space including
the approximate endpoint property, the (C,)-property and the compactness play a key role
in this regard. The last section of this manuscript is devoted to formulating and computing
two simulation examples to validate the correctness of the results.

2. Preliminaries

This part of the paper is devoted to recalling some basic notions and auxiliary con-
cepts briefly. First of all, we assume that #* > 0. Then, one can recall the definition
of the Riemann-Liouville integral for @ : [0, +c0) — R in the format of RLIg+(D(z) =

z _ A\t-1
/ %w(q) dg such that there exists the R.H.S. value finitely [26,27]. Hereafter, we
0
regard n* € (n—1,n). For @ € AC]%) ([0, +00)), the derivative in the Caputo sense can be
defined by the following framework:

2z
I'(n—n*)

such that the R.H.S integral exists [26,27]. In addition, for an arbitrary sufficiently smooth
map @ : [0, +c0) — R, one can define the sequential fractional derivative as follows:

“Dfa() = [ @™ (g)dg

Dy.@(z) = (DgL Dy ... Dyt ) (z),

where n* = (11,15, ...,1,) is amulti-index [12]. It is notable that the sequential derivative

operator Dg+ can be considered one of the Caputo, RL, Hadamard, Caputo-Hadamard,
etc. In the present research, we shall utilize the sequential derivative in the Caputo setting,
which is illustrated by the following. For n = 1+ [7*], the Caputo sequential derivative of
the given map @ : [0, +00) — R is arranged as
* (¥ d
“Dfa(z) = D" (1) @ (),

where Dol("*r]*)a)(z) = RLI(ET”*)(D(Z) stands for the RL integral of order n — 7* [26]. In
a monograph presented by Miller and Ross [12], it was demonstrated that the general
solution of CDg+cD(z) = 0is illustrated by @(z) = co + 1z + 22> + ... + ¢,_12" 1, and
we obtain

" " n—1
RLZI (Dl @(2)) = @(2) + Y k2" = @(z) + o+ iz + 222 + ...+ cy12"
k=0

in which ¢; are real numbers with n = [;7*] + 1. Assuming the normed space (25, || - |lan),
we introduce the notations P (), Pes (W), Pynd (W), Pemp(2), and Peyx (W) to illustrate
the set of all nonempty, closed, bounded, compact, and convex subsets of 20, respectively.
A metric PHy, : P(W) x P(W) — R* is named as the Pompeiu-Hausdorff metric if

PHyg,, (£1,&2) = max{ sup doy(e1, &), sup doy(E1,e2)}

€&y e€eé)

so that doy (€1, e2) = inf,, cg, day(eq,e2) and doy (€1, E2) = inf,,ce, doy(e1,€2) [28]. We repre-
sent all selections of ) at point @ € Cr(%) by

(SEL)g o := {k € Lx(T) : #(z) € D(z,0(2))}

forae. z € T:=[0,1] [28,29]. Further, (SEL)g , # @ if dim(20) < oo [28].
A novel category of nonnegative nondecreasing mappings as ¢ : [0,c0) — [0,00) was
constructed by Samet et al. [30] in which })” ; " (z) < co. This category of functions
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is illustrated by the notation ¥. The most important property of these functions is that
P(z) < z for each z > 0 [30]. After this work, Mohammadi et al. introduced a generalized
framework for set-valued maps as follows [31]. A multifunction O : 25 — Prnd,cls(20) is
named an a-i-contraction whenever for each @, @’ € 27, we have

w(@,@" )PHy,, (D@, 00") < p(doy (@, @")).

We also say that the normed space 20 possesses the (Cy)-property if for each conver-
gent sequence {@;, } C 20 with @, — @ and a(®@;,, @, 1) > 1 for any n € N, there exists a
subsequence {@y, } of {@,} provided that a(@n;, @) > 1 for each j € N. In the same direc-
tion, we say that O is a-admissible if for every @ € 20 and @’ € O (@) with a(®@,@’) > 1,
we have a(@’,@") > 1forall @ € D(@') [31]. Eventually, an element @ € 20 is said to be
the endpoint of O : 2 — P (W) if the equality O (@) = {@} holds [32]. In addition, O isa
set-valued map having an approximate endpoint property (APPX-endpoint property) if
infoeoy SUP,e o0 doy (@, 0) = 0[32]. We need the following lemmas to establish theoretical
results about the existence criteria of solutions in this research.

Lemma 1 ([33]). The Banach space 20 is assumed to be separable. Suppose that the multi-function
9 :[0,1] X W — Pemp,cox(2) is L'-Carathéodory and the linear mapping P* : £3.([0,1]) —
Can([0,1]) is continuous. Then, P* o (SEL)g : Cay([0,1]) = Pemp,cox(Can([0,1])) defines an
operator in Cay ([0,1]) x Cau ([0, 1]) via action

@ — (P o (SEL)s) (@) = P*((SEL) g )
which has a closed graph.

Lemma 2 ([34]). Let 20 be a Banach algebra and some items be valid for A} : 2 — 20 and
A3 W = Pep,cox (W) including:
(1S) Aj is Lipschitz with I* > 0;
(2S) A has the upper semi-continuity and the compactness properties;
(3S) 21*O < 1, provided that O = || A3 (20)]|.

In that case, either (a) ¥* = {v* € W | agv* € (AJv*)(A30%), ag > 1} is unbounded or
(b) a member exists in 20 with @ € (Aj@)(A;w).

Lemma 3 ([31]). Let the metric space (20,dgy) be complete and « be a nonnegative mapping
defined on 2%, € ¥ be a map that increases strictly, and O : 205 — Py pna (W) be a-admissible
and an a-p-contraction via a(@,@') > 1 for some @ € W and @' € O(@). In this case, O
includes a fixed point if 20 contains the (C,)-property.

Lemma 4 ([32]). Let the metric space (20, dsay) be complete and 1 : [0,00) — [0, c0) involve
the upper semi-continuity specification via P(z) < z and liminf, ,(z — ¢(z)) > 0 for all
z > 0. Besides, we assume that O : W — Py pua(2W) is such that PHy, (D@, ') <
P(dyg (@, @")) for each @, @' € W. Then, O involves an endpoint uniquely iff O possesses the
APPX-endpoint property.

3. Main Results

In two previous sections, we assembled some auxiliary and useful notions to achieve
our main goals. Now, in the following, we establish other required lemmas to derive
the main existence items. To do this, we first regard the sup norm given by ||@|loy =
sup,. |@(z)| on the space W = {@(z) : @(z) € Cr(%)}. In this case, the Banach space
(29, || - |loy) along with the multiplication action defined as (@ - @')(z) = @(z)@’'(z) is a
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Banach algebra for all @, @’ € 20. In addition, we specify the following constant for the
sake of simplicity in computation:
8 s 1 ottt o’
Q= — + —
re;y+2) T(6;+1) TI(O;+2) T(6;+1)

! (1—4)9?1 —uiq 7 (O'_q)0571 —uiq
—— —— . 4
+/0 O qu+/0 Fo ¢ 10 £ @)

On this basis, we explore an integral framework for the possible solution of the

proposed Caputo sequential hybrid boundary problem of the inclusion version (1) and (2).

Lemma 5. Let h, € 20, n* € [2,3), ¥ —1 € [1,2), ¢ € (0,1), uj, u3,05,05 > 0 with
07 —1> 0and 05 — 1 > 0. Furthermore, for k € N, 67,65,...,6; > 0. Then, a solution for the
sequential hybrid FDE:

x (Cy* *Cy -1 (D(Z) -
#1("Dgi + 15 Dy ) | 2 - - =hd(z) (5
o " [s* (z@(2), REToL @(2), ..., RLT: @(2)) }

furnished with hybrid multi-order integro-differential conditions:

[ @(z) _
. 57 5 =0
S*(z,a)(z),RLIOicD(Z), . --,RLIOQCO(Z)) =0
c @(z) _
Do+ [ Ex RL7O1 RL7% } =0 O
§*(z,@(2), LT @(2), ..., RET} (z)) ©
RLI9}*r [ @(z) }
VL5 (1 0(2), KTy 0(2), .. RIT ) 0 (2)) )
: @(z)
4+ RL7% ; . =0,
o+ [g* (Z,@(Z),RLZg}rw(z),. ”,RLZgiw(Z))} =0
is displayed as @ (z) iff
N s . z T (q—r)1" 2,
@) = ' (2,00, o), ..., "L a(:) (;f* e [ oo
5 .

1- e—H§Z — V;Z ! (1 — q)f}’f—l q —us(qg—m) " (m — r);y*72 T
+ = [/0 /0 et /0 Wh*(r) drdmdg

v (U-_ ‘7)9;_1 q —us(qg—m) " (Wl - 7)77*72~
+/O e /Oe ; /O T gy ) drdmda | ),

where €Y, is given in (4).

Proof. We suppose that the function @] satisfies the given Caputo sequential hybrid
Equation (5). Then,

@;(2)

- = f1.(2).
(2),..., RLTE 5 (2)) }

HiCDY (1+ 15D | 5

§*(z, &5 (z), RET,L g
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In the next step, by taking the #*-th order integral of the Riemann-Liouville type on
the above equality, the following non-homogeneous integro-differential equation results:

_ @ (z)
Wi (1+15Dyl) | - — *
! o [s*(z,@g(z),ﬂzgmg(z),...,Rngwgg(z))}

We try to find these unknowns ¢y, c1,¢» € R provided

= RLIgi B (z) 4 co + €1z + 222

\ [ @;(2)

T = RLIgifa* (z) + co + 1z + 022

§* (2, @ (2), RLToL &3 (2), ... RLT

L @;(q) d
B i ) (8)
Vm/o [5*(%@6‘@),”131 55(q), ..., RLIg: ‘90(‘7))} '

@3(0)
5+ (035(0) LT &5 (0),... RLTK 5 (0))
W (V)L @o (V)1 W
by taking the Caputo derivative of Equation (8) of the first order with respect to z, we obtain

The latter equality implies that y] [ } = ¢p. Inaddition,

[ @5 (2) ~ }
5+ (2, @3 (2), RLToL 03 (2), -, RLT: @ (2))

uicDl, = RLIgi_lfl*(z) +c1 + 20z

RECTE] 5 5 :
{S* (z, @5 (2), REL ) @ (2), ..., REL ) &6 (2)) }

By multiplying both sides of the above equality by e/2?, one can write

(f)* z * * *_1~ *
T 0+[ . 57 ~0( ) - ]eyzz = MR, i (2) + crett
§*(2,@4(2), RFL L @5 (2), ..., RLL 5 @5 (2))
~N*
+ ZCQZey;Z — uius { R “0 (2) = ]e";z.
S*(z, @5(z), RLT L & (2), ..., RLT S @ (2))

After performing some direct computations and necessary simplifications, we obtain

% . -2
@5(2) _ :i* ) /qwﬁ*(r)drdq
5 (05 (2), NI ) ), .. Ny (z) oty
Do C o) 2R g ), ©)
]11 HiH7 Hiky

Here, in light of the hybrid multi-order integro-differential conditions (6), we obtain
co =c1 =0and

1

2 * %
nu; ! (1 79])617 /q —u3(q—m) /m (m 77’);7 2
= -1z ~—  h.(r)drdmd
c2 200 Jo [0y o e o T =) (r)drdmdg

2 *
W /“T (c—q)%" /" —113(g—m / (m—r” 2
o NGy 2 T = 1) h.(r) drdmdg,

where we have mentioned before the nonzero constant (), in (4). Eventually, we insert all
three values ¢y, ¢1, and ¢, into (9) and (9) becomes
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~ * 'z * q - ,7*_2~
a4(2) = 5 (2,08(2), T B3 (2), ..., LT 35 (2)) (; et [N () drg

1 T(p*—1)

1—e 1% —p3z /1 (1—g)%! /q i (g-m) /m (m—r)r 2.
- n -~ h,(r)drdmd
BT lo Ty b ¢ ) Ty 1) ) drdmdd

92—1 qa . " (m—r)”*_2~
—p5(q—m) wery
+/ /0 e 2 /o T = 1) hy () drdmdq] )

This indicates that the function @; can be regarded as a solution for (7), and the
argument is finished. The converse is evident. [

Next, we present the following inequalities, which are useful in the sequel.

Lemma 6. Let fi, : T — R be continuous via ||h.| = sup, < |h.(z)|. Then, the following
inequalities are valid:

z L q(q,r)ﬂ*—2 —eh
El / p5(z q)/ L h.(r)drdg| < I,
(ED) 0 ¢ b L(p*—1) rq‘ >0 )H v
a1 (1 4\0i—-1 . _ 17*— x M _ -
(E2) / %/qe—ﬂz(q—m) /’”M ()drdmdq‘ < ;122+€—21||h*||;
o T o o T(p*=1) py TO)T(77)
G DLy L vy e
(c—q)2" m—r)" = <
(E3) /0 ) /06 2 /0 T = 1) h*(r)drdmdq’_
ot (pso 4 e — 1) Vol
15" T(03)T (1) o

Proof. (E1) In the first stage, a simple computation yields

q
o T

I(n*—1) T'(n*)

In the next step, one can write

/‘? (q-r"2  _ (a-nr"
0

< (,ie 3z q>)‘zzy§rl(ﬂ*)(1e—u52)_

Thus, we obtain

‘/ e q/o (qO7 )_"1)2h drdq] ( )|| Al

(E2) By some easy calculations, we have

mo =1

o T

dr =

T(p*—1) - T(r)

In addition, one may write

/Om (m—r)T 2 (m—r)T -1 1)
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*-2 *—1 *—1
/ T o3 (g—m) / "m =) — / T emaem ™ g < 0 / T 13 -m) g,
JO 0 0 0

I(p*—1) L) T(n*)
q”ﬁﬂil 1 —u5(q—m) q qu*il o
=1 (- —e HW1 = — 1 — e H21),
T(n*) ( 13 ) ’0 Uy (%) ( )

Then, by mixing the above results, we obtain

! (1 _q)eiﬁil q —u3(q—m) " (m_r)n*—2~
S e ) ey e ) drdm)

N 1(1—g)0i—1 gn"=1(1 — o—1319
< AR e T
0 (67) usT (%)

~ 1 1 * ~ 1
< hi/ 1—e 19 dg = ||| ==

= el e
1) r(el)r(ﬂ )

(E3) By similar computations and according to (11) and (12), we have

e 1),
(P‘z

*

q T m (1’}’1 — 7’)17*72 qu -1 %
e Mo (q m) / -~ 7 drdm < — 1 —e Haq .
J o T 1) S g )

Thus,
7 (O-_q)9;71 q —u3(q—m) " (m —1’)'7*_2~
I ) Jyenstm | S gy et drmet

T S Gt I L € et )
0 (63) ZI8UN)

dgq

~ 1 g * * *
<\l e / 271 (1 —e2) d
| ”;421"(92)1"(;7*) 0 ( )4

~ 9*_,'_'7*_1 e ~ 9*_,'_}7*_1 1
g2 * g2 %
< e [ = e ) dg = ]| T (o e 1
uL(03)T(17%) Jo 1 usI(03)(n )(
- 67+ —1 .
= | (150 + 7157 — 1)

w5 T(63)T (%)
0

Definition 1. A function @ € ACg(%) is a solution of the suggested sequential multi-order
hybrid inclusion boundary problem (1) and (2) if some function & € L} (%) exists with &(z) €
O (z,@(z)) for almost all z € T that satisfies the following hybrid multi-order integro-differential

boundary conditions:
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[ @(z) } L,
§(z,0(2), LTyl @(2), ..., RLT . @(2)) * =0
CD1+ [ (O(Z) } o,
§*(z,@(2), RLT (), . .., RLT E @(z)) 1 120
RLIQ}*r w(z) *
0 [S (Z,CD( ) RLI (Z), RLISﬁ ( ))} z=1
RLI92* @(z) * o,
0" [5*(2 o(z RLI‘51 (2) ‘,RLIgljr(D(Z))} — 0

* i z . — )2
o(z) :5*(z,¢o(z),”z§m(z),...,RLfkw(z))<;,{/0 ¢ Hiz—0) /0‘7 (1‘1(]1*7)_"1);2@) drdg

1—e M2z | L (1—g)i-t pa _ . m (g — )12
+ 0 o {/0 ( T(Z)f) /0 e 120 m)/o 7(1,(17*)71) ®(r) drdmdg
3 .

+/ 92 1 /qefmqu) /O'm %k(ﬂ drdmdq})

forany z € %.

For now, by taking into account Lemmas 5 and 6, we provide some existence theorems
for two Caputo sequential multi-order BVPs (1)-(3).

Theorem 1. Assume that a continuous real mapping S* # 0 is defined on product space T x Q*+1
and O : T X W — Peox,emp(2W). Along with these, the following statements are valid:
(HPS1) There exists a bounded positive-valued mapping ¢ : T — R so that for each member

@1, D1, @, -+, @1 € Wand z € T, we have
k+1

|S*(z,@1(2), ..., @k41(2)) =5 (z,@1(2),..., @11 (2))| < 0(z Z|(D, —@l(z)];

(HPS2) O : T x W — Peox,cmp (W) is supposed to be L1-Caratheodory;
(HPS3) There is a positive function x* € L}, (T) such that for any @ € 20 and for almost all
z € T, we have

19(z, @) || = sup{|&| : & € D(z,@(2))} < x(2);

(HPS4) There is a number r, € RT provided that

S*ML [|x*]

1—0*(14+ =+ ...+ = | M, ||x*
v ( GE +r((5;;+1)) ]
where || x*|| = sup,.<{|x(2)[}, S* = sup|5*(z,0,...,0)|, 0* = sup |0(z)| and
zeT ze¥
_N—em] et ('ué et 1| oB e et — 1')
im0 0]\ T () H3TO3)T(r) '

290



Mathematics 2022, 10, 2090

Then, the Caputo sequential hybrid multi-order integro-differential inclusion BVP (1) and (2)

has a solution if an inequality ©* (1 + +...+ ML ||x*|| < % holds strictly.

1 1 )
F(5f+1) F(&,’g+1)
Proof. First of all, for every @ € 20, we construct the following collection of selections for
9 as follows:

(SEL)g, = {k € £L1(3) : () € D(z,0(2))}

for almost all z € ¥. In addition, we consider a set-valued map G* : 20 — P(20) by
G (@) ={g* € W:9*(z) = p*(z) for z € T}, where

" . 5* oF 1 z q — 7 71*72/\
p*(z) = S*(z,@(2), NIl @(z),..., T o(z)) (]/l*/o e Mz ’1)/0 (111(17*)_1);((1') drdg

1

1- efyzz B V;Z ! (1 — 07)91671 q —u3(q—m) o (m - 1’)'7*_2 ”
+ - [/0 NG ./0 e 12 /o T 1) #(r) drdmdg

=% T ey [ )T
+/0 e /Oe #3(q )/0 T ) K(r)drdmqu

for some & € (SEL)g . It is evident that g5 € 20 is considered as a solution for the
Caputo sequential hybrid multi-order inclusion BVP (1) and (2) iff g is a fixed point of
G*. To begin the main proof, with due attention to Lemma 5, we formulate two different
structural mappings A} : 20 — Wby (Aw)(z) = S* (z,(D(z),RLIgiw(z),. : .,RLIgﬁ(D(z))
and A} : 20 — P(20) by

(A3@)(z) ={v e W:0v(z) = ¢(z) forz € T},

1 z T q (q — 7)17*72 A
= — wyz—q) [N T
¢(2) * /0 e 12 /o T —1) ®(r)drdg

R /1 (1—q)%! /q il )/’” (m—r)" =2
m) [T ") drdmd
T [ I o T 1) FU)drdmdg

92 1 q N m (m _ r)”*,Z
—p5(q—m) AN
+/ /O e /O S K(r)drdmdq]

for some & € (SEL)g . Then, one can represent the product operator equation:
G* (@) = AjoAjw.

The basic aim at present is to verify that A} and AJ settle all hypotheses of Lemma 2.
We in the first place intend to confirm that A} is Lipschitz on space 2. Let @1, @, € 20 be
arbitrary. By proceeding under the hypothesis (HPS1), it is deduced that

(A1) (2) — (Af@2) ()] = S (z @1 (), " Tk dn () ..., MM T o (2)
—5%(z, a)z(z),RLI 1+a) RLIJ" (2))|
1 1

< 0(2)(|@1(2) — @2(2)| + |@1(z) — @2(2)[ + ... + m\wl(z) — @,(z)])

T(6; +1)
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1 1

m +.t mﬂ@l(z) —@2(z)|

=9(z)(1+

forall z € ¥ := [0, 1]. Hence, we obtain

1 1

Aj@r - Aj@lley < 0 (14— b
I4i@1 = Ai@zllon < 0" (1+ gy o+ T

)llo1 = @lay

for all @1, @, € 2. It follows that the single-valued mapping A] is Lipschitz via constant
1 1

~%k 1 - ——

o ( GES r(&;;+1))

that AJ involves convex values. To emphasize the correctness of such a claim, let @01, @, €
Aj @ be arbitrary. Choose functions 1, £, € (SEL)g , such that

1 Z k(o q (q—r)v*sz
1(z) VT/O e 0 T —1) & (r) drdg

1—e ™ — iz A (1—gfi-t g _ . " (m— )12
Lot Wl / (1—q)" [ [ n=n)" " () drdmdg
0 0 0

+...+ In the subsequent stage, we proceed to determine

QN r(o7) T(p*—1)

7 (U*Q)eg_l 1 —u3(q—m) " (mfr)ﬂ*_z,\
—_— —_— drdmd
+./0 I(6s) /0 e 2 /0 T —1) &;(r) drdmdg

forall z € ¥ (a.e.) and for I = 1,2. Further, let A € (0,1). In this case, one may write

A@y(z) + (1 A) 7/' et ! (q(;r)_ﬂl)z [AR1(r) + (1= A)a(r)] drdg

Lol — sz /1 (1% [leram [” (m—ry" 2 .
. W 1-2 drdmd
T l o 1) S Jo T =1y M)+ (1= Aka(r)] drdmdg

92 1 R m (m—r)T 2
+/ /Oq e—m(ﬂ—m)/o (F(U*zﬂl)[)\kl(r)—f— (1= A)ko(r)] drdmdg

for all z € ¥ (a.e.). By assumption, we know that 9 is convex-valued; thus, we immediately
realize that (SEL)g , is a convex set. Therefore, we obtain that A%y (z) + (1 — A)ka(z) €
(SEL) 5. foreach z € T, and so, Ajw belongs to collection Peox (20) for each @ € 2.

By continuing the proof process, we are going to investigate the complete continuity
of A3 on 20. To reach this aim, we have to prove two notions for the set A;(20) including
equi-continuity and uniform boundedness. We first check that A relatesevery bounded
set to a bounded one in 20. For an arbitrary number 7, € R*, we build a bounded ball
Vi, = {@ € W : ||@|loy < 7 }. In that phase, for every @ € V;, and v € Aj®, thereis a
function & € (SEL)g , provided that

-2

1 z k(e q (q —1’)'7 ~
- pyz—q) [T 7 drd
v(z) W{/O e 2 /0 T —1) ®(r)drdg

1—e Mz —yiz| 1 (1—g)-1 g . m(m—r)1 2
_f_}mVZ[/O (1"(79)*)/0 e H2(q m)/o (F(;y*)—l)K(r) drdmdg
18 4% 1

7 (U_ q)ez*il 1 —u3(qg—m) " (m — r)n*iz -~
+/0 o /O e /0 oy f(r) drdmdg
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for each z € T. Then, the estimate of v is implemented as follows:
1 x 7 (q—r)T 2
o) < o [Fetieon [Tk ardg
J0

" L(p*—1)
|1 — e 17| + wiz| (- q)eiul " tamy [ (2
15 1| /0 r(67) /0 e /0 W\K(m drdmdg

v (U_q)9;71 " —u3(q—m) " (m_r)iy*72 o
+/0 o /0 e /0 o 1) 1Rl drdmdg

1 (% g [T(q—7)T 72
§—/e"2(z ‘7)/ ~————x"(r)drd
i Jo Jo TG =1y ¥ ) drda

[1—e7#2%| 4 pi3z

! (1_5])61671 1 —u3(q—m) " (m_r)ﬂ*—Z *
/0 G /Oe 2 /0 ~————x"(r)drdmdg

Q| T(n*—1)
92 Lo . m (m — )1 =2
—u (q—m)/ m—=r)7 = «
+/ /0 el T 1 (r) drdmdg
- |: 1—e |1 — e_V§| + ‘u; ( ‘u’z" —|-e_V§ -1 N 0-934‘77*—1(]/[;0-4_6_14;(7 _ 1)) :| ”x*”
uiHsT (%) loN 3 T(67)T (%) 3 T(03)T (%)
= ML[|x*|,

so that M is illustrated by (14). Therefore, ||v|| < M| x*||, which confirms the uniform
boundedness of A} (20). In the subsequent step, we verify that A} maps every bounded set
to an equi-continuous subset. Let @ € V;, and v € Aj@. We select a function & € (SEL)g ,
so that

1/2‘* ) [Tla=n)T 2
olz) = — e y2(z q)/ —————R(r)drd

i /‘1 (1-g)" /‘q —3(-m) /’” (m—r)r2
_— e - n — drdmd
BTOY [o O o T 1) () drdmda

92 g m (m— )12
—i—/ / efﬂz(q*m)/ ~—————R&(r) drdmd
0 o I'(p*—1) ) i
forall z € T. Let us suppose that z1,z; € T along with z; < z. Then, we can write
1 /=
lv(22) —v(z1)| < 7/ e Mz '7)/ r*drdq
S
*_2
L [Penag /q 4= g
1 Jo o I(p*—1)

T (e713%1 — e 152) + 3 (25 — 1) /1 (1—q)! /q o3 (g—m) /m i L 7. drdmdg
(o o I(67) o o I(y*—1)
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gl R Cela Ut
—_— m -~ _ f.drdmdg]|.
+, ;) o ¢ o T —1) e

In light of the above arguments, we realize that the limit value of the right-hand
expressions equals zero without depending on @ € V;, whenever z; — z. Consequently,
we are in a position that one can refer to as the Arzela—Ascoli theorem to deduce that the
operator A} : Cr(%) — P(Cr(%) is completely continuous. In the sequel, we intend to
prove that AJ is an operator having a closed graph, which implies its upper semi-continuity
property. Let @, € V; and v, € Aj®, so that @, — @* and v, — v*. We claim that the
inclusion v* € Aj@* is valid. For each n > 1 and v, € Aj®;, choose &, € (SEL) .0,
so that

-2

0u(2) = o [Ce e /q%kn
JO

[ I(*—1) (r) drdg

1—e 12—z [ V(1= (T o [ (=) 2
N e 2 [/O ( r(lz))*) /Oe 13 m)/o (r(n*)_l)xn(r)drdmdq
18 2% 1

92—1 . m(m—r)l 2
—p (q—m)/ m—=r)" =,
+/ /0 o1 L T 1y~ drdmdq]

for any z € T. We have to check the existence of a function £* € (SEL) . provided that

1/2‘* ) [Tl 2
v*(z) = — [ e t2lz q)/ ~——R*(r)drd

1—e 15— psz /1 (1—q)! [ertam [ (m—r)7 2
_— —_— n ~————&%*(r)drdmd
T [ O o T 1) ¢ ) drdmdd

=% T gy M=) 2,
—i—/o NG /0 e /0 T —1) &*(r) drdmdg

for each z € T. To achieve this aim, we construct the continuous linear map P* : LL(T) —
207 = Cr(%T) as follows:

z . AV M
(%) (2) = @(z2) = 1111 e [f (lﬂlw*r)_ﬂl)k(r) drdg

T—e Mgz A Q—g)%Y pa o m (m—r)T 2
s " l/o ( r(’z))*) [fesitm [ (F(U*)—l)x(r)drdmdq
1% &% 1 h

92 Lora m (m— )12
—p (vf—m)/ m—-r)7 ",
+/ /0 o1 T =T #(r) drdmdg

for any z € ¥. One can directly confirm

1 z T q (q . 1")17*_2 X .
— wyz—q) (T4 )7~ e
Hy /0 ¢ /0 TL(p*—1) (Kﬂ(r) K (1’)) drdg

lon(z) — 0* ()| = |

1—e 1 —pgz| 1 (1—q)%! 13 (q—m) & () ax
BT l/o | )~ £°() drdmdly
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_,_/00(‘7;(219)21/ e M- m)/ NS _’7172 (R (r) — &*(r)) drdmdq] H — 0.

Hence, by the assumptions of Lemma 2, it is realized that P* o (SEL) & has a closed

graph. For the sake of holding the inclusion v, € P*((SEL) & .o,) and also @, — @, there
exists a function &* € (SEL)g . provided that

* L s (z—q) B drd
v*(z) = P‘1/e / ;7_1 &*(r)drdg

1—e M2 —yiz| A (1—g)i-1 pa _ . m(m—r) 2
+l/l*—(\)yz [/O (I_‘(Z)*)/O e Hz(q m)‘/o (:[*(17*)1)1( (r) drdmdq
1% %% 1

v (‘7—‘7)92*_1 1 —us(qg—m) " (m_r)ﬂ*—Z A
—l—/o 71,(9? /0 e 2 /0 Tor =1) ®*(r) drdmdg

for all z € T. Hence, v* € AJ®@* and so A is an operator having a closed graph. From this
point, we find that AJ is upper semi-continuous. Meanwhile, notice that by assumption, we
know that AJ is compact-valued. In the following, by taking into account the hypothesis
(HPS3) and continuing a similar argument, we have

0= a3 = sug{lAﬁw\ ;@ € W}
ze

- { 1—e 2 I1—e 2| + 3 ( ps+et—1 N o2 (uso + eH20 — 1)) } =
Wi () TEeN 3" T(07)T (%) 13’ T(03)T (%)

= M, <"l

As we can observe, an inequality @ < M ||x*|| holds. Therefore, one can write

1 1
_— 4 ...t =
ro;+1) T 1)

1 1

C:x

|
s )Ml < 5

T(o; +1

By setting [* = ¢* (1 + +...+ clearly IO < % Until now, it

1 1
Loy +1) 1”((5,’(‘4—1))'
is seen that Lemma 2 is settled on A} and AJ. In this position, it is sufficient to check that
one of (a) or (b) holds. Our claim is that (b) is not valid. To confirm this claim, with due
attention to Lemma 2 and hypothesis (HPS4), one can suppose that @ is an arbitrary
member belonging to X* with ||@|| = r.. Obviously, ag@(z) € Af@(z)Aj@(z) for any
o > 1. By selecting a suitable function & € (SEL)g ,, one can write

z B —r *_2
@(z) = (XLOS”*(Z,(D( z), RLI RLfk )<P‘1/ e~ H(z—0) /oq %k(r) drdg

1—e 1% — 3z /’1 (1—g)%! /"7 ~lg- )/"’ (m—r)" =2,
- " ~——————#&(r)drdmd
+ Vo l.o R e 0 T =) ®(r) drdmdg

+/ 92 1/ e Hala- m)/ T _17 (r)drdmdq])

for each #p > 1 and for any z € ¥. Therefore, we obtain:
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1,4 5 o 1 (2 ey [T(g—1)172
@(z)| = —|5* (z @(z), R T @0 (2),..., KA Tk @ 7/ Ha(z ﬂ)/ A DA drd
0] = |5 (0@ M Tie),.. MTia@)| 5 [ [ k() drdg

e IE| 4y 1(1—g)¥i-1 g, m (m— )12
[1— e7%] + ppz / (1 q)*l /6*142(’1*”1)/ %m(;’)\drdindq
i Q| o T(67) Jo o Iy =1)

92—1 q . m (m _ r),i*_z
—pz(q—m) T w9 drdmd
+/ /0 et /0 T = 1) [&(r)| drdm q])

= [|§*(z,w(z),RLI§i@(z),...,RLI(‘;E@(Z)) ~§*(2,0,0,...,0)| +15*(2,0,0,...,0)[]
X i/ze—ﬂi(z—ﬂ) /q (q_r)ﬂ*_z\k(rﬂdrd
ui o o T'(p*—1) i

—uk * 07 —1 -2
-5 4 g3z /1 A-) /qeﬂ(w) /’”M I#(r)| drdmdg
#T'Q*| 0 F(Ql) 0 0 F(’? -1)

T @)% e (M)
+/0 Tﬂi‘)/oe 5 /0 o1y )l drdmdg
< [o*(1+;+...+¥)llwl|+8*} / e talE q)/ ¥ () drdg
= r(6; +1) T(o;+1) " ror _1
11— e 2% + 3z /1 (1-g%" /q ~#3(q—m) /’” Mx*(r)drdmd
#il€| o 1) h° o Tpr=1) !

92—1 q N m (m _ 7)77*72
—p5(q—m) NPT
+/ /0 e 2 /0 T = 1) x*(r) drdmdq])

< {0*(1+r(51*1+1)+'”+ T(?%i‘l+1))|w” +S*}M*||x*||

for all z € T. After some simplifications, we reach the following inequality

& *
o §MLx°|

1—5*(1+ o+ M. ||x*

1 1
Iy +1) N +1))
In view of Inequality (13), the impossibility of Condition (b) of Lemma 2 is deduced.
Hence, we have @ € Aj@Aj@. Eventually, we manage to verify that there exists a
fixed point for G* and the sequential hybrid multi-order integro-differential inclusion
BVP (1) and (2) involves a solution. [

In what follows, we carry out our procedure to derive other existence criteria for the

Caputo sequential nonhybrid multi-order inclusion BVP (3) by applying two novel pure
analytical theorems.
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Definition 2. The function @ € ACR (%) is defined to be a solution of the given Caputo sequential
nonhybrid multi-order inclusion BVP (3) if & € L (T) exists via & € O(z,@(z)) forallz € T
(a.e.), which satisfies the multi-order integro-derivative boundary conditions:

@(0)=0, @ (0)=0, RIlo®1)+rIEa(0)=0,

and
L e (10
@(z) = — e”Z(Zq)/ixrdrd
= o T -1y
Loyl gt
+ x p e 12— m)/ r)drdmd
iy, [o r(67) Uk —1 U 7
92 Lorg m(m—r)l 2
—Vz(q—m)/ AT () drdmd
+/ /Oe A r(17*_1)1<(r)rmq
foranyz € T.

In addition, for each @ € 20, we build the following collection of selections for O:
(SEL)g o = {K e LN%): &(z) € f)(z,w(z))}
for almost all z € T. From here onwards, we consider 3 : 20 — P(20) by
P(w) = {CID € : thereis & € (SEL)g , so that ®(z) = b(z) forany z € T}, (15)
where

1 (% g [T(q—7)T 72
b(z) = — e”z(zq)/ ~————R(r)drd
E =i h T

1— e 1o —yﬁz /1 (1 —‘1)91*71 /q —u3(q—m) /m (m_r)v*_zf\
- drdmd
RTTeR [ o T ¢ o T 1) ) drdmdg

_,_/00(0;(29;1/@%!2‘7 m)/ NCE _1 (r)drdmdq].

Theorem 2. Let O : T X 2 — Peyp (W) be compact. Suppose that all six hypotheses hold:

(HPS5) An integrable operator O is bounded, and also, O(-, @) : T — Peyp (W) is a measurable
set for every @ € 20;

(HPS6) Therearep € ¥ and p € Cp>0(T) provided that for any z € T and @, @' € 0, we have

PH g, (D(z,co),f)(z,w’)> < ¢(|w_w/|)Mi |z[)3”/

(16)

where sup, . |B(z)| = ||B|| and ML is displayed in (14);

(HPS7) &:920 x 20 — R exists so that &(@,@") > 0 for each @, @' € 2;

(HPS8) Let {@n}n>1 C 20 go to @ and &(@y(z), @y41(z)) > 0 for any z € T. Then, a
subsequence {@y, }1>1 of {@n} exists such that &(@y,,(z),@(z)) > 0 forany z € T and
[ >1;
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(HPS9) There exist two elements @y € 20 and O € P(@y) such that &(@y(z), P(z)) > 0 for all
z € T, in which P : W — P (W) is the same operator illustrated by (15);

(HPS10) For every @ € 20 and ® € P(@) along with &(@(z), P(z)) > 0, there exists b € P(@)
provided that &(®(z),b(z)) > 0 for each z € <.

Then, the Caputo sequential nonhybrid multi-order inclusion BVP (3) has a solution.

Proof. For the same reason as before, it is explicit that a solution of the given Caputo
sequential nonhybrid multi-order FBVP (3) is a fixed point of P : 20 — P () defined
by (15). By (HPS5), the measurability of z — O (z,@(z)) is an obvious fact, and so, it is
closed-valued for any @ € 20. Therefore, we realize that © involves a measurable selection
and (SEL)g ,, is nonempty. Subsequently, we attempt to verify that (@) is closed in 27
for each @ € 20. To implement the process, we regard a sequence {@; },>1 of P(@) having
the property @, — @. For each n, we choose &, € (SEL)g , so that

z B A\ -2
wn(z) —_ i*/o e*l‘z(Z*q) /Oq ukn(;') drdq

" I(p*—=1)
1 _67;4;2 _VEZ / (1 —‘1)91 ! /q —u5(q— )/ r)r]*—ZA
. m o AR, (r) drdmd
BT [ R rp —1) ) drdmda
92 Lora m(m— )12
—p (vf—m)/ im=r7 “
+/ /0 o1 T =T & (r) drdmdg

for all z € T (a.e.). In light of the compactness of O, we can pass it into a subsequence
to reach {&y },>1, which approaches some & € £!(T). Hence, there exists & € (SEL) S0
and so,

. 1 Z s q ( — 7')}7*72 N
— 1z q)/ q
nhnolo @n(2) " ./o e 2 0 T 1) (r) drdg

R =
+ : 1500~ ’">/ drdmd
ui l o T b€ NV —1 (r) remea

el (P Tt U
—_— —_— drdmd
—l—/o I(63) /0 e 2 /0 T —1) ®(r) drdmdg

= @(z)

for any z € . Based on this argument, it follows that @ € (@), and so, ‘B is closed-valued.
According to the hypothesis of the theorem, © is compact, so one can easily verify that
P(@) is bounded for each @ € 2. Here, we want to show that B is a-ip-contractive.
To prove this claim, we introduce « : 20 — [0,00) by a(@,@’) = 1if &(@(z),@'(z)) > 0,
and a(@, @) = 0 otherwise. Assume that @,@ € 20 and ®; € PB(@’) are arbitrary.
Furthermore, we select &1 € (SEL)g  so that

L (% e [T@=0" 2
@ = — #Z(Z ‘7) / _— d d

ey 1(1—g)¥-1 g, m (m— )12
Ll szl /0 (1 F(Z)*)l /0 13 (q—m) /0 Mkl(r)drdmdq
1

uiQ, T(p*—1)

7 (U_ q)9;71 1 —ub(qg—m) " (m — r)y]*iz N
+/0 & /O 1 /0 oy (r) drdmdg

298



Mathematics 2022, 10, 2090

for any z € ¥. Based on the hypothesis (16), we obtain

PH, (9 (2,0(2)), 9(2,@/(2))) < p(10(:) _w/(z)pw,
for each @, @' € 20U having the property &(®@(z),@'(z)) > 0 for any z € <. Hence, b €
O (z,@(z)) exists with |&1(z) — b|] < ¢(|@(z) — @'(z)]) Mi(ﬁ[)fﬂ Next, we introduce Q* :
T — P(20) given by

0'(2) = {r e W ffa(e) ~ b < p(lola) - @) gy

1
for each z € T. Because of the measurability of both #; and ¢ = By(|@ — @'|) ML B[ it

follows that the intersection Q*(-) N O (-, @(+)) is measurable. In this direction, we select
&>, which belongs to O (z,@(z)) so that

I#1(2) — R2(2)| < $(|@(2) — @ (2)]) mf*(f/)sn

for all z € . Now, we regard the member &, € PB(w@) by

. — )12
@, (2) 1 /Ozg*ﬂz(rq) /Oq Mkz(r’)drdq

M (1)
1- e—}lEZ B ;M;Z ! (1 — q)QT_l 1 —u5(g—m) " (m - ’,)r]*72 s
+ VT()* l/o T /0 e 2 /0 7“’7* 1) ®o(r) drdmdg

v (O__q)f);—l q —us(qg—m) " (m_r)n*72,\
+/0 71,(9;) /Oe 2 /0 71,(17*_1) o (r) drdmdg

for any z € T. Then, by computing the following estimates, we have

1 2 _ - q(g—r)1"—2 A
@1(2) ~ @a(e)| < - [Teriten [TUZDT i () o)) ardg

¥ Jo o T(p*—1)

|1 — e #2%| + p3z
Hi1Q]

U S U R
/0 r(aiﬂ) ,/0 e /0 1"(17*_1) |K1(7’) Kz(r)|drdmdq

(o) 1 gy (M=)
+/O F(Q;) /0 e /O 1"(17*_1) |k1(r) — &o(r)| drdmdg

<{1_”§ |1e‘”5|+ﬂﬁ<ﬂé+e‘”31 095“7*—1(#’50%‘“3"1))}
= LT () 1y 1] 3" T(07)T (1) 13’ T(03)T (%)

< 1819 (1@ — @) s = MBI (0 — @) = (@ — ']}
VRTE] ML IIB]

for all z € T. Therefore, we obtain

|®1 — o = sup |@1(2) — 2(2)| < ¢(f|l@ — @'[])
ze
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and so, we obtain

a(@, @) PHgy, (B(@), B(@")) < 9(||@ — @'])

for every @, @’ € 20. This indicates that P is a-ip-contractive. Now, by following the proof,
we consider @ € 20 and @' € P(w) coupled with a(@,®") > 1. Then, by taking into
account the definition of & we obtain &(@(z), @'(z)) > 0, and so, there exists b € B (@’) so
that (@’ (z),b(z)) > 0. Hence, a(@’,b) > 1, and the latter inequality demonstrates that 3
is a-admissible. To complete the proof process, we consider @y € 20 and @’ € PB(@y) so
that (@ (z),@’(z)) > 0 for all z. Thus, we obtain a(@p, @) > 1.

Moreover, consider {@;, },>1 in 20 via @, — @ and a(@y, @,41) > 1 for all n. In this
phase, we reach &(@;(z), @,+1(z)) > 0. Now, by using the assumption (HPS8), we figure
out that there exists a subsequence {®@y, };>1 of {@,} so that &(@,,(z), @(z)) > 0 for each
z € T. As a consequence, a(@y,, @) > 1for! > 1, and it is deduced that the space 20 has
the (Cy)-property. In the final step, by considering Lemma 3, we can easily realize that 93
includes a fixed point and the sequential nonhybrid multi-order inclusion BVP (3) has at
least one solution. [

As a final criterion for the existence of the solution, we review the following theorem
based on a new interesting condition attributed to Amini Harandi [32]. On this basis, we
shall employ the APPX-endpoint property for ‘B illustrated in (15).

Theorem 3. Let O : T X 2 — Peyp(20) be compact. Further:

(HPS11) 4 : [0,00) — [0, 00) is a nondecreasing map having the upper semi-continuity property
via iminf; ;e (z — P(2)) > 0and ¥(z) < z forall z > 0;

(HPS12) O : T X  — Peup(2W) is bounded integrable so that O(-,@) : T — Pcp(W) is
measurable for every @ € 20;

(HPS13) Y € Cp=0(%) exists such that for all z € T and @, @’ € 2, we have

1

T (17)
MY

PHg,, (O(z,@) —O(z,@")) < Y(2)p (| — @'|)
where sup, .« |Y(z)| = ||Y|| and ML is defined by (14);
(HPS14) B is an operator having the APPX-endpoint property, where B is formulated by (15).

Then, the Caputo sequential nonhybrid multi-order inclusion BVP (3) has at least one solution.

Proof. To begin the proof, we want to check the existence of at least one endpoint for given
multifunction P : 20 — P(20). To reach this objective, we have to verify that (@) is a
closed set for each @ € 20. By (HPS12), due to the measurability of z — O (z,@(z)) and
also since it is closed-valued for all @ € 20, it follows that O has a measurable selection
and, thus, (SEL)g , is nonempty for every @ € 20. In this case, similar to the argument
of Theorem 2, one can simply see that the subset (@) of 2 is closed, and so, we omit
it. From another angle, we know that 3(®) is a set having the boundedness property for
each @ € 2 due to the compactness of 9. Eventually, to end our proof, we must control
whether the inequality PHy, (B(@), B(@')) < ¢(||@ — @’'||) holds or not. To check this, let
@,@" € Wand ®; € P(@'). Let us select &1 € (SEL)g . such that

z . AV L)
@, (2) i/o o) /Oq ukl(ﬂdrdq

T T(y*—1)
1- e_y;Z — V;Z ! (1 - q>91‘—1 q —us(qg—m) " (Tl’l — 7’)7]*72 ~
MR [/0 o ), T gy ) drmey
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T(e—q)%" T 5 (q—m) " (m—r)1 2
+/0 T(6) /06 ? /0 T —1) #1(r) drdmdq

forall z € T (a.e.). In light of the inequality (17) demonstrated in the assumption (HPS13),
we know that

i, (9(z,0) - (z,0) < YE)(lo @) g

for any z € ¥ thus; there exists b* € [9) (z, w(z)) for which one can write

4(2)~ | < YR (0(z) - @) gy

for each z € T. Now, we introduce R* : ¥ — P(20), which is illustrated by

0" (z) = {b* €W: |t1(2) 0| < Y(2)p(|o(2) —w’<2>>W}'

For the sake of the measurability of &1 and ¢ = Y¢(|@ — @'|) W, we can easily

realize that R* () N O(-,@(+)) is measurable. At this moment, choose the member &, (z) €
O (z,@(z)) such that

4(2) — k2()] < YE9(0() - ' @) g

for each z € T. Now, we can choose @, € P(w), provided that

T (7 e [1(q—7)172
Dy(z) = — 1z '1)/ A DA drd

1- efyﬁz - #;Z ! (1 - q)eiﬂil —us(qg—m)
" Zon l/o r(e;) / ’ / L(y* —1 falr) drdmdg

+/ 92 1/ o130 m)/ o _1 (r)drdmdq]

for all z € ¥. Hence, if we repeat the same process implemented in Theorem 2, then we
arrive at inequality

@1 — @] = sup [1(2) — @ (2)] < ML Y[ (|0 — @) o =
e VI

p(l@ —a').
These findings verify that PHy, (B(@), B(@’)) < ¢(||@ — @'||) holds for any @, @’ €
20. In addition, from the hypothesis (HPS14), we are sure that 3 is an operator having
the APPX-endpoint property, so by referring to Lemma 4, we derive the conclusion, which
shows the existence of @* € 2U uniquely such that PB(@0*) = {@*}. Therefore, it is
concluded that @* is a solution of the sequential multi-order inclusion FBVP (3). O

4. Examples

This part of the current paper is devoted to supporting the obtained theoretical results
by proposing two simulative examples to demonstrate the correctness and the applicability
of these outcomes.
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Example 1. In view of the given boundary problem (1) and (2), we here formulate a Caputo
sequential hybrid integro-differential inclusion as the following form

3 (Cpy234 , 5 Cpyl34 @(z)
1000( D0+ + 1000 Do+ ) (Z(Sinw(Z)JrarCSin(RLIg,le(z))Jrarctan(Rng.Pw(z))) N 180700)

100000

€ [0, (0.00022%% + iy ) cos @ ()]

subject to hybrid multi-order integro-derivative boundary conditions

a2 L
sinci)(z)+arcsin(RLIS;Zla7(z))—&-arctan(RLnglw(z)) 37 =0
“ ( 100000 ) 10000
CD1 (D(Z) =0
(U sinw(z)+arcsin(RL18;le(z))+arctan(RLIgflw(z)) 37 z=0 !
Z( 100000 ) + 10000
RL71.02 @(z)
(U sin (D(z)+arcsin(RLIggzl(D(Z))Jrarctan(RLIg;zl(D(z)) 37 z=1
Z( 100000 ) + 10000
4 RL7108 @(z) -0
0t sinw(z)+arcsin(RLIg;zlw(z))+arctan(RLI8f1(D(z)) 37 2=0.65 ’
Z( 100000 ) 10000

wherez € T :=[0,1], y* =234, n* —1 = 1.34, yj = 0.003, u3 = 0.005, o = 0.65, 67 = 1.02.
05 = 1.08, and for k = 2, we have 6] = 0.71 and 55 = 0.21. In this case, we obtain . ~ 0.000006.
Here, one can specify the map S* : T x R® — R\ {0} defined continuously as follows:

37

e sin @1 (z) + arcsin(RFZ97 @, (z)) + arctan(REZ02 @5(z))
§(2,@1(2), @2(2), @s(2)) = z( 50000 e R

in which S* = sup,_ |5*(2,0,0,0)| = 0.0037. We claim that S* is Lipschitzian. To confirm this
claim, for each @, @' € R, we may write

§*(z,0(2), "L T 0(2), LT @(2)) — §* (2, @' (2), R T @ (2), RL T2 0 (2)) ‘

i 4 ,
5+1) T 7)) e) — @)

gﬁ(z)[HF(

Z0.71 Z0.21

. * r(1.21)} @(z) — @' )],

= 00000 1 * T(1.71)

z

100000
Lipschitz constant of S* equals

where (z) =

and 0 = sup,_ |0(z)| = 0.00001. Hence, one can observe that the

11
r(1.21)

i, 1 1 7 1 N
0|1+ T +1) T +1)} = o000 T(1.71) | = 0.0000319 > 0.
In the next stage, we formulate the multifunction O : T x R — P(R) in the following framework:

D(z,0(z)) = [0, (0.0002z*%% + 50100)cosw(z)]
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As for every v € 9 (z,@(z)), we have

1
lv| < max |0, (0.0002z4% + =005) s @(2) | < 0.0002z*%° +0.0002,

so we obtain
19(z,@(z)) || = sup{|| : & € D(z,@(z))} < 0.0002z** + 0.0002.

By setting x*(z) = 0.0002z%%%° 4 0.0002 for any z € ¥, we obtain ||x*|| = 0.0004. Fur-
thermore, by the above obtained values, M, ~ 721419.86984. In view of the above results and by
some direct calculations, we select the positive number r, so that v, > 1.0776. Then, the following
inequality holds:

1 1
+
(07 +1) T(65+1)
The latter inequality and all the above numerical findings show that Theorem 1 is settled on the

present BVD, and so, it is verified that the Caputo sequential hybrid multi-order integro-differential
inclusion (18) and (19) has a solution.

1
}M* ||| ~ (0.0000319)(721419.86984)(0.0004) ~ 0.0092053 < =.

ﬁ*[1+r 5

Remark 1. Note that in the above example, we can review other numerical results to check the
correctness of the existence criteria of solutions for different values of order n*. Indeed, for every
n* € [2,3), we compute the corresponding values of the constant M., and the minimum value of 1.
1 1
@ +1) T 41
A < 0.5 holds in all cases. These numerical values can be observed in Table 1 and Figure 1.

Then, by assuming A := 0* [1 tr ] } ML ||x*||, we shall see that an inequality

Table 1. Numerical values for M, minr, and A corresponding to different values of order 1*.

n* M, Te > A <05

2 889,292.91961 1.3313 0.011347
2.05 865,898.41669 1.2958 0.011049
2.10 841,868.56165 1.2595 0.010742
2.15 817,328.27460 1.2224 0.010429
2.20 792,395.79444 1.1847 0.010111
2.25 767,182.51010 1.1467 0.0097892
2.30 741,792.85850 1.1083 0.0094653
2.34 721,419.86984 1.0776 0.0092053
2.35 716,324.28332 1.0699 0.0091403
2.40 690,867.24816 1.0316 0.0088155
2.45 665,505.29858 0.99338 0.0084918
2.50 640,315.16705 0.95547 0.0081704
2.55 615,366.91563 0.91795 0.0078521
2.60 590,724.11123 0.88091 0.0075376
2.65 566,444.02851 0.84444 0.0072278
2.70 542 ,577.87603 0.80861 0.0069233
2.75 519,171.04139 0.77350 0.0066246
2.80 496,263.35146 0.73915 0.0063323
2.85 473,889.34410 0.70562 0.0060468
2.90 452,078.54815 0.67296 0.0057685
2.95 430,855.76866 0.64119 0.0054977
2.99 414,314.74663 0.61644 0.0052867
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Figure 1. Values of A and min r, with respect to different values of *.

In the last part, the analytical results obtained in Theorem 3 are investigated by the
following numerical example.

Example 2. In this example, we utilize the same given values n* = 2.34, y* —1 = 1.34,
uy = 0.003, u5 = 0.005, ¢ = 0.65, 07 = 1.02. 05 = 1.08. According to the given problem (3), we
formulate the following Caputo sequential nonhybrid multi-order differential inclusion:

3 5

1055 (CD5H + 1555 Do) @ (2) € [0, (2 +

5000)cosc0(z)} (20)

furnished with multi-order integro-derivative boundary conditions
@(0)=0, “Dhw(0)=0 RT}P20(1) + R} %0(0.65) =0 (21)

for all z € %, where CD3+ stands for the derivative of order v € {2.34,1.34} of the Ca-
puto type and RL16\+ indicates the RL integral of order A € {1.02,1.08}. In a similar man-
ner, we have Q). ~ 0.000006 and M, ~ 2354320.0929. To investigate the proposed problem
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precisely, we construct the Banach space as follows 20 = {®@(z) : @(z) € Cr([0,1])} with
|@loy = sup,c< |@(2)|. Now, we can introduce © : T x 20 — P(20) by

8(za(2) = [0, 0.008(z+6) _|[sina(2)| ]

1628 1+ |sinw(z)|

for each z € T. In view of the above set-valued map O, we reach the function Y € Cp=0o(%),

which is demonstrated by Y (z) = %for any z along with ||Y|| = 08(17546 = 0.0000687.

In addition, the nondecreasing mapping ¢ : [0,00) — [0, 00) with the upper semi-continuity
specification is regarded as (z) = z for z > 0. Furthermore, it is evident that liminf, ,(z —

2
¢(z)) > 0and (z) < z for each z > 0. For both arbitrary elements @, @’ € 2, we estimate the
following inequality:
. . 0.008(z +6) 1
PH,,, (D(z,w(z)),D(z,co’(z))) <5 (le-a)

~0.008(z + 6)

o y(le—@'l) < YEW(@ - @) gy

ML Y|’

1
where W =~ 0.006182. Finally, with due attention to the method implemented in Theorem 3,
*

we regard P : W — P (W) illustrated by
P(w) = {CD € W: thereis & € (SEL)g , such that ®(z) = b(z) forany z € 5},

where

I Y /q (q— )2,
b=) = 0.003/0 ¢ ; #(r) drdg

r(234—1)
1—e 002 0005z | 1 (1—g)" 1 17 005 M (m— )234-2
—0. q—m)/ m-—r)y— -
 7(0.003)(0.000006) “, I(1.02) /0 ¢ Jy “Taa ) K drdmdg

0.65 (065 _ q)l.OS—l q 0.005( m (m _ r)2.34—2
A, VAR —0.005(q—m) A k() drdmdg].
+/o T(1.08) /0 ¢ /0 T(a34_1) <) drdmdg

Therefore, by referring to Theorem 3 based on a numerical method, it is realized that the Caputo
sequential nonhybrid inclusion (20) along with multi-order integro-differential conditions (21)
involves a solution. This means that the numerical outcomes of the current example are compatible
with all theoretical arquments given in Theorem 3.

5. Conclusions

In this manuscript, we introduced and combined a new configuration of a Caputo
sequential inclusion BVP with the hybrid integro-differential inclusion problem in which
the boundary conditions are also formulated as the hybrid multi-order integro-derivative
conditions. To reach the desired goal of this abstract general fractional model, we derived
some theoretical existence results with the help of analytical techniques due to Dhage on
the product operators for the given mixed sequential hybrid BVP (1) and (2). Next, based
on some conditions on a defined space including the APPX-endpoint property, the (Cy)-
property, and the compactness, we investigated the nonhybrid structure of the suggested
BVP (3). Lastly, two examples were designed in this regard. For the next works, one can
study the qualitative behaviors and the stability of coupled systems of such sequential
hybrid inclusion BVPs by using newly defined fractional operators. Specifically, we can
conduct research on the fractal-fractional hybrid models of thermostat or pantograph
systems by considering different cases for fractional orders and fractal dimensions.
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Abstract: In this paper, we present a systematic study concerning the developments of the oscil-
lation results for the fractional difference equations. Essential preliminaries on discrete fractional
calculus are stated prior to giving the main results. Oscillation results are presented in a subsequent
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1. Introduction

Over many years, the process of describing natural or real-life phenomena has been
carried out using the integer-order differential equations. However, the factors involved
in the phenomena are very complicated and of different natures, all of which cannot be
incorporated by the ordinary differential equations. This gap in the construction of the
models is covered up by arbitrary-order calculus. Fractional calculus has its origin during
the same period of time as that of the classical calculus in the 17th Century. The insufficient
geometrical and unsatisfactory physical interpretation of the arbitrary-order derivatives has
slowed down the progress of the field. It was in the 20th Century with the development of
high-speed computers and computational techniques that researchers began to understand
the importance and the meaningful representation to construct and apply a certain type of
nonlocal operator to real-life problems. Now, fractional calculus has turned out to be a hot
topic in the fields of science and engineering. The rapid growth and inspiration of fractional
calculus have been greatly due to anticipation of the memory and hereditary features that
are incorporated in many phenomena by the so-called fractional differential operators [1-3].
As a result of this, the subject of fractional calculus and its widespread applications have
become of great interest for the relevant audience [4]. For the same justifications that led to
the investigation of the discrete analogue of integer-order differential operators, the discrete
analogue of fractional differential operators, which is called fractional difference operators,
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has gained considerable attention, and thus, they have been significantly adopted due
to their extensive applications in computations and simulations. The study of fractional
difference equations was led by the pioneering works of Agarwal, Atici, Eloe, Anastassiou,
Holm, Goodrich, and Peterson, who introduced a complete counterpart theory that adopts
all the essential preliminaries needed to set forth similar results relevant to the qualitative
theory of solutions for several types of fractional difference equations [5-11].

Every phenomenon in the world in one way or other is nonlinear in nature. Thus, the
better understanding of these phenomena can be obtained from models constructed via
nonlinear equations. The analytical solution of nonlinear equations is not always possible
to obtain as in the case of linear equations. However, approximate solutions can be obtained
for the nonlinear equations, which provide a better understanding of the behavior of the
equations. In the case of nonlinear equations, without actually solving the equations, one
can very well answer questions such as the existence of solutions, whether the system is
stable, whether it can be controlled, whether the system is chaotic, or whether it exhibits
periodicity. Thus, this direct method of analyzing the system behavior can be useful and
help engineers in their research. Scientists and researchers are very much interested in the
qualitative properties such as the oscillation, stability, controllability, bifurcation, chaos,
and so on.

Oscillation is one of the important branches in applied mathematics and can be
induced or destroyed by the introduction of nonlinearity, delay, or a stochastic term. The
oscillation of differential and difference equations contributes to many realistic applications,
such as torsional oscillations, the oscillation of heart beats, sinusoidal oscillation, voltage-
controlled neuron models, and harmonic oscillation with damping. Not only in physical
applications, oscillation theory is vital biologically in describing the synchrony in animal
and plant populations due to predation and competition. Such applications have attracted
the interest of many researchers who have developed systematic studies concerning the
oscillation and non-oscillation of solutions of integer-order differential and difference
equations; we refer the reader to the remarkable monographs [12,13]. With the explosion in
the theory of fractional calculus, the oscillation of fractional-order differential equations
has been under investigation in the last two decades. Grace et al. initiated this subject by
studying the oscillation of fractional differential equations in [14]. Progress in this regard
has continued, and several important results have been established; see for instance [15-18]
and the references cited therein. In alignment with this, fractional difference equations
have been the object of interested researchers in terms of the oscillation of their solutions.
Several results have been reported by many researchers about the oscillation of solutions
for different types of fractional difference equations.

The main aim of this work was to consolidate the recent developments in the field of
the oscillation theory of discrete fractional equations and provide an insight for researchers
about the future requisites in the field of the oscillations of discrete fractional calculus. The
investigation in this work focused on the results for both delta- and nabla-type fractional
difference equations.

2. Preliminaries

In this section, we review some notations, definitions, and well-known results of
discrete fractional calculus that are widely treated throughout the remaining part of this
paper. The terms and notations were adopted from different resources.

The empty sums and products were taken to be zero and one, respectively. Denote by
N the set of all natural numbers, R the set of all real numbers, and R the set of all positive
real numbers. Defineby N, = {a,a+1,a+2,...} and NZ ={a,a+1,a+2,...,b} for any
a,b € Rsuchthatb —a € Nj.

Definition 1 ([19,20]). The Euler gamma function is defined by:

I(z) = /Ooo e tdt, R(z) > 0.
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Using its reduction formula, the Euler gamma function can also be extended to the half-plane
R(z) < Oexceptforze{...,-2,—1,0}.

Definition 2 ([21]). The generalized falling function is defined by:

, T(t+1)

S T(t—r+1)

for those values of t and r such that the right-hand side of this equation makes sense. If t —r 41 is
a nonpositive integer and t + 1 is not a nonpositive integer, then we use the convention that t- = 0.
The generalized rising function is defined by:

7 I(t+r)
ST

for those values of t and v so that the right-hand side of this equation is sensible. If t is a nonpositive
integer, but t + r is not a nonpositive integer, then we use the convention that t* = 0.

Definition 3 ([22]). Let u : NZ — Rand N € Ny. The first-order forward (delta) and backward
(nabla) differences of u are defined by:

(Du)(t) = u(t+1) —u(t), teNL
(Vu)(t) =u(t) —u(t-1), teN
respectively. The N*"-order delta and nabla differences of u are defined recursively by
(aNu)(t) = (AN M) ) (1), teNpY,

and:

(VNu)(t) = (V(VN"') ) (1), teNLy,

respectively.

Definition 4 ([21]). Let u : N, — Rand v > 0. Then, the v'-order delta fractional sum of u
based at a is defined by:

1 t—v

(A7 u)(t) = W) & Z(t—s—l)ﬂu(s), t € Nojy.

Definition 5 ([21]). Let u : N1 — Rand v > 0. Then, the v'"-order nabla fractional sum of u
based at a is defined by:

1 t

(Vo Vu)(t F— Z (t—s+1)"Tu(s), teN,.

Definition 6 ([21]). Let u : N, — R, v > 0, and choose N € Ny such that N —1 < v < N. The
vi'-order Riemann—Liouville delta fractional difference of u is defined by:

(AVu) () = (AN(A (N- “)u))(t), t € Nosnov-

Definition 7 ([21]). Let u : N,y 1 — R, v > 0, and choose N € Ny such that N—1 < v < N.
Then, the v'"-order Riemann—Liouville nabla fractional difference of u is defined by:

(Vou)(t) = (vN(v (N- V)u))(t), t e Nyn.
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Definition 8 ([23]). Let u : N, — R, v > 0, and v ¢ N. Then, the vth-order Caputo delta
fractional difference of u is defined by:

(A.0) (1) = (8N (ANu) ) (1), t € Nayno,
where N = [v] + 1. If v = N € N, then:
(Abu)(t) = (ANu)(t), teN,.

Definition 9 ([24]). Let u : N, _n11 — Rand v > 0. Then, the vi-order Caputo nabla fractional
difference of u is defined by:

(Ve (0 = (Ve N (TN ) (), tE Nawa,
where N = [v].

3. Oscillation Results

The main results are given in this section. We carried out the presentation within delta
and nabla notations.

3.1. Oscillatory Behavior of Delta Fractional Difference Equations

Consider the following higher-order nonlinear delta fractional difference equations
involving the Riemann-Liouville and the Caputo operators of arbitrary order:

(AYu)(t) + AL u(t+v)) =r(t) + folt,u(t+v)), teN, .
(A_(k“/)u)(t)‘t: =uyeR, k=1,2,---,N, ()

and:
(M) (1) + fitu(t+v)) = (D) + faltu(t+v)), t>a>0, ,
(Aku)(t)‘t: = eR, k=0,12,--- ,N—1 @)

Here, v > 0, and choose N € Ny suchthat N—1 <v < N; fy, fo : [a,00) x R — R and

r1 : [a,00) — Rare continuous. A solution u of (1) (or (2)) is said to be oscillatory if for every

natural number M, there exists t > M such that u(t)u(t + 1) < 0; otherwise, it is called

non-oscillatory. An equation is said to be oscillatory if all of its solutions are oscillatory.
Let p1, p2 : [a,00) — R be continuous and B, 7y be positive real numbers. We make

the following assumptions:

(A1) The functions f; satisfy the sign condition uf;(t,u) >0,i =1,2,u #0,t > a;

(A2) [fi(t,u)| = pr()|ul® and | fo(t,u)| < pa(B)|ul”, u#0, t > a;

(A3) |fi(t )] < pa(8)[ulf and | fa(t, )] > pa(t)|uf?, u £ 0, t > a.

In [25], Senem et al. established some oscillation theorems given in the sequel.

Theorem 1 ([25]). Let (A1)—(A2) be satisfied with g > . If:

hmmft Z (t—s—1)"Dry(s) + G(s)] = —oo,

and:

lim sup (1~ i t—s—1)""Dr(s) — G(s)] = oo,

t—co
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for every sufficiently large T, where:

then Equation (1) is oscillatory.

Theorem 2 ([25]). Let v > 1 and (A1)—(A3) be satisfied with B < «y. If

t—v

iminf - _s—1)-D _ - _
liminf ¢ S;T(t s—1) [r1(s) — G(s)] 0o,
and:
lim sup (1~ Z (t—s5—1)"D[r(s) + G(s)] = oo,
t—ro0 s=T

for every sufficiently large T, where G is defined as in Theorem 1, then every bounded solution of
Equation (1) is oscillatory.

Theorem 3 ([25]). Let (A1) and (A2) be satisfied with B > . If:

lim inf {1-N) i t—s— 1) V[r(s) + G(s)] = oo,

t—00

and:

lim sup (1~ i t—s—1)""D[r(s) — G(s)] = oo,

t—o00

for every sufficiently large T, where G is defined as in Theorem 1, then Equation (2) is oscillatory.

Theorem 4 ([25]). Let v > 1 and (A1)—(A3) be satisfied with B < «. If:
" (f =5 — 1) D[y (s) = G(s)] = —
h}n inf (1 ; (t—s— [r1(s) — G(s)] o,

and:
lim sup ¢~ N) 2 (t—s =1 V[r(s) + G(s)] = o0,

t—o0
for every sufficiently large T, where G is defined as in Theorem 1, then every bounded solution of
Equation (2) is oscillatory.

Following the work in [25], Li et al. [26] investigated the oscillation of forced delta
fractional difference equations with the damping term of the form:

{(1 +pa(t)) (AA ) (1) + pa(t) (A"u) (1) + fa(t,u(t)) = g1(t), t €Ny, 3

(A~ 0u)()| _ =u€R,

where 0 < v < 1; p3, g1 : No = Rand f3 : Ny x R — R such that:
ufs(t,u) >0, u#0, teNy,

and p3(t) > —1for t € Np.
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Theorem 5 ([26]). For ty € Ny, suppose that:

s—1

M+ ) a1(@)V(©)

¢=to

t=v (4 _ o _1)\(v—1)
lim inf (t=s—-1 7

t—o0 ng) V(s) <0

and:
s—1

M+ 52 81(5)V(S)
=t

t—v (t _s— 1)(1/—1)

limsu
v D 7

where M is a constant and:

>0,

V(t) =TT +ps(s))

S:tg

Then, Equation (3) is oscillatory.

Theorem 6 ([26]). For ty € Ny, suppose that:

t—1 1
liminf —
f—00 S; (s)

s—1
M+ ) s1@)V(S)

¢=to

and:

s—1
M+ Y g1(@)V(E)| =00

¢=to

where M is a constant and V is defined as in Theorem 5. Then, Equation (3) is oscillatory.

7

t—1 1
lim su —
PL V)

t—0o0 =

In this line, Secer et al. [27] investigated the oscillation of the following nonlinear delta
fractional difference equations:

t—1+v
A(pa® A B (A1) (1) ™)]™) +qz<t>f4< 3 <t—s—1><—v>u<s>> =0, @

fort € Ny y1_,. Here, 0 < v <1, 91 and 7 are the quotients of two odd positive numbers
such that y1y2 = 1, p4, g1 and g, are positive sequences,

ad 1
s—zt()(;?i/”(s)) -

f‘*i”) >k keRT, uo.

fa : R = Ris continuous, and:

Theorem 7 ([27]). If there exists a positive sequence ¢ such that:

1 /m A 2
e L [k")(s)%(s) i 4¢Z;>r((15?(v>ii+/ )7(12], m] o

then Equation (4) is oscillatory. Here:

t—1
1
St ti) =Y () i=0,1,23,

S\ py ()

and,

(Ag+)(s) = max{(Ap)(s),0}.
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Theorem 8 ([27]). Let ¢ be a positive sequence. Furthermore, we assume that there exists a double
sequence such that:

H(t,t) =0fort >0, H(t,s)>0fort>s>0,
AyH(t,s) = H(t,s+1)— H(t,s) <0fort >s>0.

If

N B ROl II0) N .
IHOOP (f,to)S;’OH(t’s) ke (s)q2(s) PO -0 (5]

Then, Equation (4) is oscillatory.
If we choose the double sequence:
H(t,s)=(t—s)", A>1, t>s>0,
we have the following corollary.

Corollary 1 ([27]). Under the conditions of Theorem 8 and:

imsu étil — s _ q}/%(s)[(Aqu)(s)]z =0
1Hoop(t7t0)As§O(t s)" |k (s)q2(s) prETTERY T

then Equation (4) is oscillatory.

In [28], Chatzarakis et al. studied the oscillatory behavior of the delta fractional
difference equation of the form:

A((Au)() +q3(t) fs(u(t) =0, teNyi1y, ®)

where 0 < v < 1; 93 > 0 is a quotient of odd positive integers; g3 is a positive sequence,
and f5 : R = R is a continuous function such that:

fif:‘)zz, u#0, 1>0, neN,

1

[b]%<—m t>t b<0, m>0
q3(t) i 4 _OI 7 .

We also assume:

(A‘(/i)u()t(ir)l)>M1' m>Mz, t > to,

for some positive constants My, M, and for all (A'u)(t) # 0and (A'u)(t +1) # 0, and:

2
m >N, (M%) (t) > ],

for some positive constants J; and J5.
Theorem 9 ([28]). Assume:

Y 47 (s) = co.

S:to

314



Mathematics 2022, 10, 894

Furthermore, assume that there exists a positive sequence ¥ such that:

t—1 ()12
limsup Y H(t,s) |I7(s)g3(s) — W = o0,
=00 s=H r 1

where:
(A71)(s) = max{(AF)(s),0}.
Then, Equation (5) is oscillatory.

Theorem 10 ([28]). Assume:
o 1
Y 95°(s) = 0.
S:to

Furthermore, assume that there exists a positive sequence ¥ and a double positive sequence
H(t,s) such that:

H(t,t)=0fort >1ty, H(t,s)>0fort>s>tg,
Ny H(t,s) = H(t,s+1) — H(t,s) <0fort >s > t.

If
. = - R2(t,s)F(s+1) |
Hmsup ity 1) &y [T OR ) =g | =

h(t,s) = AyH(t,s) +

Fs+1) 7
then Equation (5) is oscillatory.

Theorem 11 ([28]). Assume that there exists a positive sequence ¥ such that:

t—1 3
limsup Y H(t,s) [lqg(s) + (;412)7 _ I (A74)(s)| = oo.

t—00 s=t; M2
Then, Equation (5) is oscillatory.

Motivated by the above works, Adiguzel [29,30] considered the oscillation behavior
of the solutions of the following delta fractional difference equations:

t—14v
A(ra(t) (%) (1)) + q4<t>f6< Y (s 1><V>u<s>> —0, teNyw  ©
and:
t—14v
Aler(HA(ea(8) (ra() (A1) (1)) +q4<t>< DNCEEE 1><“>u<s>> =0, teNy,

where 0 < v <1, 19, q4, ¢1, and ¢, are positive sequences and f; : R — R is a continuous
function satisfying u fs(u) > 0 for u # 0.

Theorem 12 ([29]). Suppose that:

i q4(s) = oo,

S:to

and:
htrgglf]%(t) > 0.
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Then, Equation (6) is oscillatory.

Theorem 13 ([29]). Assume that:

Y R(s)qa(s) =
s=ty
where:
Y 1 cuch that tim R()
R(t) = —— such that lim R(t) = oo.
( ) s:zto 2(8) t—o0

Then, every bounded solution of Equation (6) is oscillatory.

Theorem 14 ([30]). Assume that:

®)

w
I agk:
o
=
—
195}
N—
I

ad 1
“Lne

and there exists a positive sequence <y such that, for all sufficiently large t,

limsup Y | L= W7(5)34(5) ¥ (T Z <pr Cal)[(8r4) )]

f—oo  g= t3 9( )¢)(S+1> =t 1’2 T T=tp CZ T 4’}’(5)

If there exist positive sequences B, A such that, for all sufficiently large t,

—(AA) (1) <0, ©)

and:

t=1
limsup )
f—=oo  F=t,

BOAE & 1 & Cn@[as) @1
)\(§+1)C2(§)S§z(c ZW)) ~ (10)

then, Equation (7) is oscillatory. Here:

t—1
*0=Y o Z¢s 0= L 75

s=h

Further, we have:

(A7+)(5) = max{0, (A7) (5)},  (AB+)(s) = max{0, (AB)(5)}.

Theorem 15 ([30]). Let (8) hold. Assume that there exists a positive sequence <y such that, for all
sufficiently large t,

lim sup Z I(-v) i o( :_ ( )G(S‘Fl)[(A’H)(S)}Z

= 0. 11
=00 g=t3 6(S+1 = ()()ZT toclT ( )

If there exist positive sequences B, A such that (9) and (10) hold, then Equation (7) is oscillatory.
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Theorem 16. [30] Let (8) hold. Assume that there exists a positive sequence <y such that, for all
sufficiently large t,

5(s)v(s)gals) _ rz<s>4><>[(M+><>12 ]:oo. (12)

limsup Z
(s +1) dy(s) Xoe 11,‘1 j; ) Zr to C1

=00 s=t,

If there exist positive sequences B, A such that (9) and (10) hold, then Equation (7) is oscillatory.

Motivated by the idea in [27], Bai et al. [31] was concerned with the oscillation of a
class of nonlinear fractional difference equations with the damping term of the form:

Ales(B)[A(ra (1) (A u)(£))]™) +g5(8) [A(ra(8) (A u) (1))
t—14+v
+q6(t>f7< i (t—s—1><”u(s>> =0, (13)

s=ty

fort € Ny, 0 <v <1, 94 > 1is a quotient of two odd positive numbers, r3, g5, 46, and c3
are positive sequences such that c3(t) > g5(t), and f7 : R — R is a monotone decreasing
function satisfying:

ufz7(u) >0, %ZL>O, u # 0.

Theorem 17 ([31]). Define:

Assume: . 1
R (14)
s=ty (X(S)C3(S)) T4

21
s:zto ns) (15)
and: |
@':Zto 7’3(6) ng [CS(T)X(T) s;[x(s + 1)%(5)] = oQ. (16)
If:

t—1
limsup ) le(S)%(S)  4x(s)x(s +1)W(s)

t—o0 =T

where T is sufficiently large,

W(t) = [F(1V)5z(t,t1)} 74/

r3(t)

then Equation (13) is oscillatory or satisfies:

t—1+4+v (—v)
lim (t—s—1)"" u(s)] =0.
t%m[ S:Zto

Here:

52(t/t1) = Z 1

317



Mathematics 2022, 10, 894

Theorem 18 ([31]). Define x, W, and 6 as in Theorem 17. Assume that (14)—(16) hold and there
exists a positive sequence H(t,s) such that:

H(t,t)=0fort >ty, H(t,s)>0fort>s>tg,
AyH(t,s) = H(t,s+1) — H(t,s) <0fort >s > t.

If
. = ~ W2 (t,s)x(s+1) |1
im sup ) sgo Lx(s)as($)H(Es) — oo Wiy ) ~
where: w

h(t,s) = AyH(t,s) +

7

x(s+1)
then Equation (13) is oscillatory or satisfies:

t—1+4v
lim [ Y (t—s— 1)(")u(s)] = 0.

t—o0 s=To

In [32], Chatzarakis et al. studied the oscillatory behavior of the solutions of the delta
fractional difference equation of the form:

t—1+v

A(m(t)gz((A”u)(t)))+p4<t>fs< Y. <t—s—1><">u<s>> =0, t€Ny 110, (17)

s=ty
where 0 < v <1, rq, p4, are positive sequences; g, fs : R — R are continuous functions

with:
fg(u) Z kl/ " Z k21
u §2(u)

for some constants kq, ky and for all u # 0. Further, we also assume that ug,(u) > 0 for
u # 0 and there exists a positive constant y such that g»(ujup) < pu1g(up) for uquy # 0.

Theorem 19 ([32]). Assume:

Furthermore, assume that there exists a positive sequence § such that:

t-1 1
limsup |:k11/J(S)p4(S) - le(s)} = 00,

t—o0 s:tl

where: )
[(Ap)(s)] ra(s +1)
4p(s+1)Ir1—-v) ’

Then, Equation (17) is oscillatory.

Ry(s) =

(A9p1)(s) = max{(Ayp)(s),0}.

Theorem 20 ([32]). Assume:

ad 1
() ==
L&\
Furthermore, assume that there exists a positive sequence P and a double positive sequence
H(t,s) such that:

H(t,t)=0fort >ty, H(t,s)>0fort>s>tg,
My H(t,s) = H(t,s+1) — H(t,s) <0fort >s > tg.
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If:
=1 B2 (t,s)u(s r4(s
imsup Y | p(s)pa(s) (L) ~ L ki‘l’;((t:;r)é(_j)” ~ o,
where:
. A(t,5) (M) (s)

it ) = Mafi(ts) + =

then Equation (17) is oscillatory.
Motivated by the above-mentioned works, Alzabut at al. [33] investigated the oscil-

latory behavior of the nonlinear fractional difference equation with the damping term of
the form:

t—14v
A(rs(t)(A”u)(f))+P5(t)(A”u)(t)+fi7(t)f9< Y. (f—s—l)(”)u(5)> =0, (18)

s=tp

fort € Ny, 11—,. Here, 0 < v < 1, ps, g7 are nonnegative sequences such that 1 — p5(t) > 0
for large t; fo : R — R is a continuous function, and there exists a constant k3 > 0 such that,

Bl
W,

7

for all u # 0. Further, we also assume that fo(u1) — fo(u2) = S(uy,up)(u; — up) for all uy,
uy # 0, where S is a nonnegative function.

Theorem 21 ([33]). Let r5(t) = 1 and:
co t—1
Y [0 —ps(s)] = o

t:to S:to

If there exists a positive sequence ¢y such that:

t—1 B 2
lim sup :Zt k3qz(s)¢1(s) — [(A(PZ)F((? _5)54(5)(?)1 OF | _,

then Equation (18) is oscillatory.

Theorem 22 ([33]). Assume that S(uy,up) > ¢ > 0 for all uy, uy # 0. If there exists a positive
sequence ¢, such that:
[e¢] 1 o

s;o 75()2(5) =, S;fo q7(s)pa(s +1) = 00, 715(t)(Ada)(t) > p5(t)a(t+1), t >t

2

o g+ DRE) & () [(A2) ()]
=1, 1’5(5) < 0, s:zto ¢2(5+1)

then Equation (18) is oscillatory.

< oo,

Theorem 23 ([33]). Let r5(t) = 1 and:

oo ft—1
Y [T ps(s)] =co.

t:to S:to
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Furthermore, assume that there exists a positive sequence ¢y and a double positive sequence
H(t,s) such that:

H(t,t)=0fort >ty H(t,s)>0fort>s>tg,
AyH(t,s) = H(t,s+1) — H(t,s) <0fort >s > tg.

If
: v 1 . R(ts)pis+1) |
hl}rﬁlolps;tlm ksr()az(VALs) — S m oA | = @
where,

Pt ) — AT > [(Ag1)(s) = ps(s)¢(s)]
h(t,s) = AyH(t,s) + H(t,s) PACESY ,

then Equation (18) is oscillatory.
If we set ¢ (t) = 1forall t > ty and,
H(t,s) = (t—s)", A>1, t>s>1t,
we have the following corollary.

Corollary 2 ([33]). If the condition (19) in Theorem 23 is replaced by:

_ t—1 1 [)\(t—s—l)/\f1 +P5(S)(f—S)A]2 _
e R = R

then Equation (18) is oscillatory.

Selvam et al. [34,35] examined the new oscillation criteria for forced delta fractional
nonlinear difference equations of the form:

t—1+v

A(re(f)%(u(t))(AV”)(t))+q8(f)f1o< )3 (t—s—l)(_”)u(5)> = &), (20

s=ty

and:

A(re(£) (DVu) (1)) + pe(t) (AVu) (£) + qs(t) fir (tfv(t —5— 1)(_")u(s)> =0, (21)

s=ty

fort >ty > 0. Here, 0 < v < 1; pg, qs, 2 : [to, o) — R are continuous functions such that
pe(t) < 0,and gg(t) > 0; 7 : [tg,0) — RT is a continuously differentiable function such
that rg(t) < Ay for some Ay > 0; 0 < ¢3(u(t)) < my for some positive constant n; and for
all u # 0:

f10 (Zé;}:v(t — 85— 1)(*1/)14(5))
> ky,
LT (s — 1))

s=to

t—14v
f10< )y (t—S—l)(V)“(S)> > 0 such that

S:to
for some positive constant k4 and,
t—1+v

Yo (t—s—1)Vu(s) £0, t>ty;

s=ty
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f11 : R — Ris a continuous function with u f11 (1) > 0 for u # 0, and there exists a constant
u1 such that,
fulw) |

u
0.
u = M1, u 7&

Theorem 24 ([34]). Assume that for any L1 > to, there exists aq, B1, ap, B such that L1 < aq <
B1 < ay < Bg satisfying:
S 0/ te [all ,Bl]/
gz(f){

>0, te€ay,Bal

If there exists a positive function p € CY[[ty, ), R"] such that:

and:
t—1

Jim 3 ["4‘“5)%“) T |

s=ty

then Equation (20) is oscillatory.

Theorem 25 ([34]). Assume that for any Ly > tg, there exists a1, B1, aa, B such that L1 < aq <
B1 < ap < By satisfying:
S 0/ te [“1/ ,Bl]/
$2(t)
>0, te g, po]

If there exists a positive function p € CV|[to, o0), RT] and a double positive sequence H(t,s)

such that:
H(t,t)=0fort >ty, H(t,s)>0fort>s>tg,
N H(t,s) = H(t,s+1) — H(t,s) < 0fort > s > t.
If:
-1 2
. 1 ~ h5(t,s)p(s)miAq
lim su ——— | kap(s)gs(s)H(t,s) — 2o~ ,
Hoopsgo At tg) | 0 4H(t,s)I(1 —v)
where,

then Equation (20) is oscillatory.

Theorem 26 ([35]). Assume there exists a positive function p1(t), t > to, such that:

. <r(1A— u))i fi U

t—o0 1

and:

t—

Nf—=

FEei) | M8
M p1(s)

1
s=ty

tm { (serr—om )

= 206(5) (81) () 4T (1= )1 s 9)] + (= ) (G0} = o

Then, Equation (21) is oscillatory.
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Theorem 27 ([35]). Assume there exists a positive function p1(t), t > to, and a double positive
sequence H(t,s) such that:

H(t,t)=0fort >ty H(t,s)>0fort>s>tg,
AyH(t,s) = H(t,s+1) — H(t,s) <0fort >s > t.

If
t—1 2
fim sup Zt H(tlt ) [mpl( )qs(s)H(t,s) — M] = oo,
where,

hs(t,s) = Ay H(t,s) + H(t,s)

(8p1)(s)  pe(s)
p(s) M|

then Equation (21) is oscillatory.

Chatzarakis et al. [36] examined the oscillatory behavior for a class of nonlinear delta
fractional difference equations with the damping term of the form:

A(ca(t)[A(r7(t) g3 (A u)(1)))] ™) + qo(t) [A(r7(t)ga (A u)(1)))]"
+ fio (t,tfv(t—s—n(v)u(s)) —0, tely, 22

s=ty

where 0 < v < 1; ¢4, 77, g9 : [tg,o0) — RT are continuous sequences with c4(t) >
go(t); vs > 1is a quotient of two odd positive integers; for the continuous function
f12 ¢ [to,00) x R — R, there exists a continuously differentiable function gy : [f, 00) — R

such that,
fra (6T (=5 = 1) Vugs)
i %) > guo(t),
(= s = 1))
for:
t—1+v
Yo (t—s—1)u(s) £0, u#0, t>t
s=ty

Furthermore, g3 is an increasing function, for which there exists a constant /; such
that,

M >1; >0, ugs(u)#0.

g5 ' : R — Ris a continuous function with:
ugy H(u) >0, u#0,
and for that function, there exists a positive constant I, such that,
g (ugup) < buygs N(uz), ugup # 0.
Theorem 28 ([36]). Define:
— ﬁ ca(s)
i, Ca(s) —qo(s)”
Assume that u is an eventually positive solution of Equation (22) and:

t—1
lim ) v o0, (23)

1

t—oo = (y(s)ca(s)) ™
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lim ng ( 1)>_oo, (24)

and:

=

t—1 1 1 (o] o] %5
lim . y(s+1) = 09, 25
fm 2 80| @) | Y6 T Dmb )
then there exists a sufficiently large T € Ny, such that,

[A(r7()g3((A"u)(1)))] > 0, t€[T,00),

and one of the following two conditions holds: (i) (A"u)(t) > 0on [T, c0) or (ii) (AYu)(t) < 0on
[T,o0) and,

t—14v
lim [ Y (t—s— 1)(")u(s)] = 0.

t—o0 s=To

Theorem 29 ([36]). Assume that u is an eventually positive solution of Equation (22) such that,

[A(r7(t)ga((A"u)(1)))] >0, (A"u)(t) >0, € [h,e),

where ty is sufficiently large and t1 > ty. Then:

t—1+v
Al Y (t—s— 1)(_")u(s)]
s=ty

> WA=V EOaO)* ArrOs(@nON T 1
o S (sl ™

Theorem 30 ([36]). Assume that (23)—(25) hold. If:

imsu v 7& = 00
IHOQPS;2 [ﬂho(s) 4Ci(s)R2(s)y(s)] = oo,

where ty is sufficiently large,

5
llr(l—v) t—1 1
Ra(t) = : /
2( ) [ 1’7(t) s;] (y(S)C4(S))75]

then Equation (22) is oscillatory or satisfies:

t—14v
lim [ Y (t—s— 1)(”)u(s)] = 0.

t—o0 s—to

Theorem 31 ([36]). Assume that (23)—(25) hold. If:

. b1 [(Ay)(s)]? _
hﬁ?é%mw“MMWMHD&

where ty is sufficiently large, then Equation (22) is oscillatory or satisfies:

t—14v
lim[ Y (t—s—l)(_”)u(s)] =0.

t—o0 s—to
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Theorem 32 ([36]). Assume that (23)—(25) hold. Furthermore, we assume that there exists a
double sequence such that:

H(t,t) =0fort >0, H(t,s)>0fort>s>0,
AyH(t,s) = H(t,s+1)— H(t,s) <0fort >s>0.

If
1 h2(t,s)
limsup £t 1) szto lH (t:5)41008) = 377z, s4)R2(s)y(s)] =
where,

ha(t,s) = MpH(t,s) — H(t,s)

then Equation (22) is oscillatory or satisfies:

t—14v
lim[ Y (t—s—1)<—V>u(s)1 =0.

t—oc0 s—to

Theorem 33 ([36]). Assume that (23)—~(25) hold. Furthermore, we assume that there exists a
double sequence such that:

H(t,t) =0fort >0, H(t,s)>0fort>s>0,
AyH(t,s) = H(t,s+1) — H(t,s) <0fort>s>0.

If
1 (s
lngsozlp L Bo) sZt:o [H(t,s)mo(S)y(s) _ 4H(t5,(st)R>2(s) o,
where,
i5(65) = daH(1,9) + H(1,9) WO,

then Equation (22) is oscillatory or satisfies:

t—14v
lim[ Y (t—s—1)<—V>u(s)1 =0.

t—oc0 s—to

Grace et al. [37] investigated the non-oscillatory solutions of the delta fractional
difference equations of the following form:
{(Aiv) (1) =e(t+v) + ft+vut+v), teN, 06)

where 0 < v < 1; f : N; x R — Ris continuous and satisfies uf(t,u) > 0 for u # 0, and e
is a positive sequence. Grace at al. carried out the investigation for the following particular

cases of (26):
o(t) :A(r T (du) (1), 621, (27)
o(t) = (Au)(t) (28)
o(t) = u(t). (29)

where 7 is a positive sequence.
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Theorem 34 ([37]). Consider (26) with (27). Assume that the function f satisfies:
uf(t,u) <t Vu()ulf, u#o0,

for some function h : (t,00) — R and real numbers v > 0 and 0 < B < 8. For the sake of

simplification, define:

=1
R(t) =Y r (),

s=1

and,

t—v
qt)y= Y (t—s— DD (s + 1) 0D/ (B=0) (s 4 1)/ =P (s 4 v),
s=t1—v

where t1 € Ny and m is a positive sequence. Let q be a conjugate number of p > 1, p(v—1) +1 > 0,
andy =2 —v— % Suppose that for any positive integer t1, we have:

00 1 t—1
Y (s4+v)TIRP(s+v)mi(s+v) < oo, limsup> Y gi(s) < oo,
s=t;—v t—ro0 t s=t;

1 t—=1 7—v
iminf = _s—1)1 _
htrgglft Z 72 (t—s—1) e(s+v) > —oo,
T=t] s=1—v
T—V

=1 T
lirnsup1 Y Y (r-s—1)U Ve(s +v) < 0.

too F T=t s=1-v

Then, every non-oscillatory solution u satisfies:
u(t)] = O(tl/JR(t)), t— oo,
Theorem 35 ([37]). Comnsider (26) with (28). Assume that the function f satisfies:
uf(t,u) <t Vn)uM, u#£0,

for some function h : (t;,00) — R and real numbers v > 0and 0 < A < 1. For the sake of
simplification, define:

t—v

o)=Y (t—s— 1) (s 1) DM A (s 1)t/ =N (5 4 0),

s=t1—v

where t1 € Ny and m is a positive sequence. Let q be a conjugate number of p > 1, p(v—1)+1 >0,
and y =2 —v— %. Suppose that for any positive integer t1, we have:

Y. (s+v)Tmi(s+v) <oo, limsupgs(t) < oo,
s=t;—v t—o0
t—v t—v
liminf )’ (t—s—1)"De(s+v) > —c0, limsup ) (t—s—1)" De(s +v) < co.
R f—=o0  s=1—v

Then, every non-oscillatory solution u satisfies:

u(t) = O(t), t— co.
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Theorem 36 ([37]). Consider (26) with (29). Let q be a conjugate number of p > 1, p(v — 1) +
1>0andy=2—-v— %. Suppose that for any positive integer t1, we have:

Y mi(s+v) <eo, limsupg(t) < oo,
s=tj—v t—ro0
t—v t—v
liminf ) (t—s—1)"De(s+v) > —c0, limsup Y (t—s—1)"De(s +v) < co.
e Ty t=oo  s=1-v

Then, every non-oscillatory solution u is bounded.

3.2. Oscillatory Behavior of Nabla Fractional Difference Equations

Letv > 0, and choose N € N; suchthat N—1 <v < N.Takep, gq;, r : Nyyny-1 = R,
i = 1,2,"-Tl;f1,f2 : Na—l—N—l X R—)R,f ‘R = R; p1,p2: NH+N—1 — R*;w,h N, > R;
7,9 Ny = Rx,z: Ny = R; wyp : N; — RT; y is a positive function defined on Ny;
B, v are positive real numbers; A; (1 < i < n) are the ratios of odd positive integers with
M> o >A>T>A > > Ay

We make the following assumptions:

(H1). The functions f; satisfy the sign condition ufi(t,u) >0,i =1,2,u #0,t € Nyyn_1;
(H2). |fi(tu(t)] = pr()|ul’ and |fo(t,u(t)] < pa(6)|ul”, u # 0, t € Noyn-1;
(H3). £ (tu(t)] < pr(Dul® and [fo(t,u()] = pa(8)[u]", u £ 0, t € Nypnoy;
(H4). @ > 0forallt # 0and x(t) < 1forallt € Ny;
(H5). uf(u) > 0foru # 0and q(t) > 0 forall t € N, q;
(H6). uf(u) > 0foru # 0and w(t) > 0 forall t € N,.
Alzabut et al. [38] initiated the study of the oscillation of solutions of nabla fractional
difference equations. In [38], the authors established several oscillation criteria for the

following nonlinear nabla fractional difference equations involving the Riemann-Liouville
and Caputo operators of arbitrary order.

(Vi nou) () + fa(tu(t)) = r(t) + fa(tu(t), tE€Nyn1, 30)
(V;&fgu) (t)LZHN_1 =u(@a+N-1)=¢, ceR,

and:
(Vi n_1a) () + fit,u(t)) = r(t) + falt,u(t)), te€Ngn_1, 31)
(Vku(a+N—-1)=1b, beR, k=012--- N-1

A solution u of (30) (or (31)) is said to be oscillatory if for every natural number M,
there exists t > M such that u(t)u(t + 1) < 0; otherwise, it is called non-oscillatory. An
equation is said to be oscillatory if all of its solutions are oscillatory.

Theorem 37 ([38]). Let f, = 0 and Condition (H1) hold. If:
t

limi 1-v _ v—1 - _
1trgg1ft Yo (t=s+1)""r(s) o,
s=a+N-1
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and:
t

limsup ¢! Y, (t—s+ 1)ﬁr(s) = o,
t—ro0 s=a+N—-1

then Equation (30) is oscillatory.

Theorem 38 ([38]). Let Conditions (H1) and (H2) hold with B > 1 and v = 1. If:

liminf '~V i (t—s+ 1)m[r(s) + Hg(s)] = —oo,

t—o0

s=a+N-1
and: ;
lim sup 7V 2 (t—s+ 1)ﬁ[7’(5) + Hﬁ(s)] = o,
t—o0 s=a+N-1
where,

e iy
Hg(s) = (B=1)p"Fpy "(s)py (s),
then Equation (30) is oscillatory.

Theorem 39 ([38]). Let Conditions (H1) and (H2) hold with p = 1 and v < 1. If:

t
T 1—v o v—1 - —
hlgg}ft Yo (t=s+1)""Mr(s) + Hy(s)] = —oo,
s=a+N-1

and:
t

limsupt' ™" Y (t—s+1)""1[r(s) + Hy(s)] = oo,
t—o0 s=a+N-1

where,

then Equation (30) is oscillatory.

Theorem 40 ([38]). Let Conditions (H1) and (H2) hold with B > 1 and v < 1. If:

liminf £'~" Xt: (t=s+1)""1[r(s) + Hpy(s)] = oo,

t—o0

s=a+N-—1
and: ;
limsupt ™ Y (t—s+ 1) r(s) + Hpg,(s)] = oo,
t—o0 s=a+N-1
where,

1 B ¥ od 1
—1

B =
Hpo(s) = (B=1)BTFp; "(s)¢7
with & : N, o N1 — R, then Equation (30) is oscillatory.

Theorem 41 ([38]). Let f, = 0 and Condition (H1) hold. If:
N v =)
.. _ b o
htrgglft Y (t=s+1)""1r(s) = —oo,
s=a+N-1

and:

t -
limsupt'™N Y (t—s5+1)""1r(s) = o,
t—00 s=a+N-1
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then Equation (31) is oscillatory.

Theorem 42 ([38]). Let Conditions (H1) and (H2) hold with B > 1 and v = 1. If:

liminf'~N Y (t—s+ 1)ﬁ[r(s) + Hg(s)] = —oo,

t—o0

s=a+N-1
and: ;
limsup !N Y (t—s+1) " [r(s) + Hg(s)] = oo,
t—o00 s=a+N-1
where,

FRE——
Hg(s) = (B=1)B"Fpy "(s)py (),
then Equation (31) is oscillatory.

Theorem 43 ([38]). Let Conditions (H1) and (H2) hold with p = 1 and v < 1. If:

t
. N B V=1 _
htrgglft ) . (t—s+1)""[r(s) + Hy(s)] o,

s=a+N-—1
and: ;
limsupt'™N Y (t—s+ DY r(s) + Hy(s)] = oo,
t—o0 s=a+N-1
where,

then Equation (31) is oscillatory.

Theorem 44 ([38]). Let Conditions (H1) and (H2) hold with B > 1 and v < 1. If:

liminf 1~ N i (t—s+ 1)ﬁ[7(5) + H/B,'y(s)] = =%,

t—o0

s=a+N-1
and: ;
limsup ¢!~V ) (t—s—i—l)ﬁ[r(s) + Hp(s)] = oo,
t—o0 s=a+N-1
where,

1 B v v 1

B = B =
Hpo(s) = (B=1)BTFpy "(s)5F T (s) + (1= 7)yT 787 (s)p, " (s),
with & : Ny N1 — R, then Equation (31) is oscillatory.

Following the work in [38], Abdalla et al. [39] established new oscillation criteria
for (30) and (31) using the fractional Volterra sum equations and Young’s inequalities. The
authors in [39] observed that the cases p > v > 1 and v > B > 1 were not considered
for (30) in [38]. The purpose of the paper [39] was to cover this gap and establish new
oscillation criteria that improve the results in [38].

Theorem 45 ([39]). Let Condition (H2) hold with B > « > 0. If:
t

liminf !~ t—s+1)""L[r(s) + H(s = —o0,
min =" 3 (=5 + 17T + HGs)
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and:

t
limsup " Y (t—s+1)""![r(s) — H(s)] = oo,
t—o0 s=T+1

for sufficiently large T, where,

then Equation (30) is oscillatory.

Theorem 46 ([39]). Let v > 1 and Condition (H3) hold with v > B > 0. If:

t
s 1—v v—1 _
htrgg}ft Y . (t—s+1)""r(s) — H(s)] = —oo,
s=T+1

and:
t

limsup '™ Y (t—s+ 1) r(s) + H(s)] = oo,
t—o0 s=T+1

for sufficiently large T, where H is defined in Theorem 45, then every bounded solution of Equa-
tion (30) is oscillatory.

Theorem 47 ([39]). Let Condition (H2) hold with B > « > 0. If:

t
liminft N t—s+1)""1r(s) + H(s = —o9,
minfr N ) ( )" Tlr(s) + H(s)

and:

t -
limsup 1N Y7 (t—s+1)""1[r(s) — H(s)] = oo,
t—o00 s=T+1

for sufficiently large T, where H is defined in Theorem 45, then Equation (31) is oscillatory.

Theorem 48 ([39]). Let v > 1 and Condition (H3) hold with v > B > 0. If:

t
liminft' =N t—s+1)""1r(s) — H(s)] = —oo,
mint Y ) (s 1)7Ts) — HO)

and: ;
limsup ' N} (t—s+1)""1[r(s) + H(s)] = o,
t—00 s=T+1

for sufficiently large T, where H is defined in Theorem 45, then every bounded solution of Equa-
tion (31) is oscillatory.

In alignment with the above works, Abdalla et al. [40] investigated the oscillation of
solutions for nabla fractional difference equations with mixed nonlinearities of the forms:

(VY n_au) (1) — p(Du(t) + Ty qi()|u(t) [ = (1), t€Nopn, "
(VN30 o —HatN-D=c ceR (32)

and:
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(V51 () = (D) + Sy qi(Ou ()] = r(t), + € Nagn-s, )
(VFu(a+N—-1)=b, beR, k=012 ,N-1

Theorem 49 ([40]). Let:

p<t>>0andqi<t>{§8' S en

If for some constant K > 0, we have:

t
litrr_‘l}io?ftlf’/ Z (t—s+1 —i—KZp s)|qi(s)| - A] = —o00, (35)
s=a+N
and:
t — n Aj 1
limsup ¢!~V ) (t—s+1)"1 (s)+K) phit (s)|qi(s)|1Ai] = oo, (36)
t—o0 s=a+N i=1

then Equation (32) is oscillatory.

Corollary 3 ([40]). Let ] = nin (32), then Ay > Ay > -+ Ay, > 1. Suppose p(t) > 0, g;(t) >0,
i=1,2,---n.If (35) and (36) hold for some constant Ky > O, then Equation (32) is oscillatory.

Corollary 4 ([40]). Letl = 0in (32), then1 > Ay > Ay > -+ Ay. Suppose p(t) <0, g;(t) <0,
i=1,2,---n.If (35) and (36) hold for some constant Ky > 0, then Equation (32) is oscillatory.

Corollary 5 ([40]). Let:

>0 1<i<]

p(t) =0and qi(t){_ Py (37)

<0, I+1<i<mn.

If there exists a positive function v on Ny n_1 such that for some constant Kz > 0, we have:

t I
liminft =" Y (t—s4+1)"1

f=eo s=a+N

n A;

) +f<zw‘1<s>qi<s>|f~] I

and:
t

limsup " Y (t—s+ 1t
f—00 s=a+N

+KZZ) s)|qi(s) 11 = 00,

then Equation (32) is oscillatory.

Theorem 50 ([40]). Assume that Condition (34) holds. If:

t -
liminf 1N Y (t—s4+1)"!

t—ro00 st N

r(s) +prw<s>qi<s>|@] =, ()

and:
A

t 1
limsup ' ™N Y (t—s+ 1)V T +KZP ql()lA] =c0,  (39)

t—o0 s=a+N i=1

for some constant K > 0, then Equation (33) is oscillatory.

Corollary 6 ([40]). Suppose p(t) >0, q;(t) > 0,i=1,2,---n. If (38) and (39) hold for some
constant Ky > 0, then Equation (33) is oscillatory.
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Corollary 7 ([40]). Suppose p(t) <0, q;(t) <0,i=1,2,---n. If (38) and (39) hold for some
constant Ky > 0, then Equation (33) is oscillatory.

Corollary 8 ([40]). Let (37) hold. If there exists a positive function v on N,y n_1 such that for
some constant Kz > 0, we have:

t
limi 1-N _
1trgglft 2 (t s+1
s=a+N

L
—l—KZv s)|qi(s) A]:—oo,

and:
/\

1
+KZUA' HOIAC )l”"] =0,

i=1

t
limsup 1N ) (t—s—l—l)’/*
t—oo s=a+N

then Equation (32) is oscillatory.

Following the above trend, in [41], Alzabut et al. considered the following forced and
damped nabla fractional difference equation:

{(1 —x(8))(VVigu) (8) + x(8) (Viu) (8) + wa(t) f (u(t)) = 2(£), t €Ny, @0)

(Va(lfv)u)(t)‘tzl =u(l)=c, c€R,

where 0 < v < 1, and established sufficient conditions for the oscillation of the solutions of
Equation (40).

Theorem 51 ([41]). Let Assumption (H5) and the following conditions hold:

lim inf Z Ll)

A+ i Z(T)P(T)] <0,

f—eo T=tp+1
and:
1
hmsusz) A+ 2 >0,
oo g=1 P( ) T=ty+1

where A is a constant and,

Then, Equation (40) is oscillatory.

Theorem 52 ([41]). Let Assumption (H5) and the following conditions hold:

t—00

liminf Z

i Z(T)P(T)] = —o0,

T= t0+1

and:

Then, Equation (40) is oscillatory.
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Motivated by the paper [38], the authors [42] investigated the oscillation of a nonlinear
fractional nabla difference system of the form:

{(vv )<>+ (Of(u(t) = g(t), t€Ngsy,

(V u) (t) ’ =u(a)=c, ceR, (1)

where 0 < v < 1, and obtained some sufficient conditions for oscillation.

Theorem 53 ([42]). Let Condition (H5) hold. If:
t _
liminf(t —a)'™" Y (t—s+1)""Tg(s) = —o,

oo s=a+1

and:
¢

limsup(t—a)'™" Y (t—s+ 1)mg(s) = oo,

t—o0 s=a-+1

then Equation (41) is oscillatory.

Theorem 54 ([42]). Let Condition (H5) hold. Assume that there exists ty € N, 1 such that:

t
llgglf Y gls) = —oo,
s=tg+1

and:

then Equation (41) is oscillatory.

In [43], the authors investigated the oscillation of fractional nabla difference equations
of the form:

{(vvzwm Fw)f(u(t) = h(t), teN, o

(V;(l_v)u) (t)‘ =u(a)=c, c€R,
where 0 <v < 1.
Theorem 55 ([43]). Let Condition (H6) hold. If the inequality:
(VViu)(t) <h(t), teN,
has no eventually positive solutions and the inequality:
(VViu)(t) 2 h(t), teN,
has no eventually negative solutions, then every solution u of Equation (42) is oscillatory.

Theorem 56 ([43]). Let condition (H6) be hold. Assume that u is a solution of (42) and there
exists to € N, such that (Viu) (t)’ = C exists. If:
t=tg

t
lim inf(t —a)' ™Y Y (t—s+ 1)v-1!

t—o0 s—at1
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and:
t

limsup(t —a)l " Y (t—s+ 1)1

t—co s=a+1

C+ XS: h(T)] = o0,

T:to-‘rl

then, Equation (42) is oscillatory.

Theorem 57 ([42]). Let condition (H6) be hold. Assume that u is a solution of (42) and there
exists to € N, such that (Viu)(t) ’t .= C exists. If:
=10

t J—
lim inf <1 - l>h(s) — o,
t=o0 s=tp+1 t

and:

. ! s—1
limsup ) (1— . >h(s):oo,

t—00 s=ty+1

then, Equation (42) is oscillatory.

4. Conclusions

The oscillation of difference equations has been a considerable topic due to its widespread
applications in science and engineering. For this purpose, many researchers have con-
tributed to this topic by studying several types of equations. With the rise of fractional
calculus, the oscillation of fractional difference equations has become the object of an
extensive investigation, and consequently, distinguishable results have been elaborated
during the recent years.

In this paper, we presented a scientific platform that provided a comprehensive survey
on the recent developments for the oscillation results of fractional difference equations.
Different types of equations were investigated and presented by using both the nabla
and delta operators. We believe that the results presented in this paper will provide a
cornerstone literature for the relevant audience that is interested in the investigation of
oscillation theory. The theoretical presentation in this paper is promising in the sense that
it can be used to develop results for the oscillation of solutions for other types of equations
such as the functional dynamic equations and fuzzy dynamic equations.
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by means of Banach’s contraction mapping principle, while the existence results of solutions are
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examples illustrating the main results are also presented.
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1. Introduction

Fractional calculus, dealing with the integrals and derivatives of arbitrary order, con-
stitutes an important area of investigation in view of its extensive theoretical development
and applications during the last few decades. For some interesting results on fractional
differential equations ranging from the existence and uniqueness of solutions to the analytic
and numerical methods for finding solutions, we refer the reader to the following articles:
[1-5]. Concerning the applications of fractional differential equations in engineering, clini-
cal disciplines, biology, physics, chemistry, economics, signal and image processing, and
control theory, for example, see [6-10] for more details.

The study of g-calculus was introduced by Jackson in 1910, see [11,12] for more details.
As one of the major driving forces behind the modern mathematical analysis, g-calculus
has played important roles in both mathematical and physical problems. For instance,
Fock [13] has studied the symmetry of hydrogen atoms using the g-difference equation.
The concepts of g-calculus found numerous applications in a variety of fields, such as
combinatorics, orthogonal polynomials, basic hypergeometric functions, number theory,
quantum theory, quantum mechanics, and theory of relativity for details, see [14-16], and
the references cited therein. One can find the basic concepts of g-calculus in the text by Kac
and Cheung [17], while some details about fractional g-difference calculus can be found in
[14,18-21].

The subject of (p,q)-calculus is known as the extension of g-calculus to its two-
parameter (p,q) variant and has efficient applications in many fields. One can find some
useful information about the (p, q)-calculus in [22-30].

Mathematics 2022, 10, 767. https:/ /doi.org/10.3390/ math10050767 336

https:/ /www.mdpi.com/journal /mathematics



Mathematics 2022, 10, 767

In 2021, Neang et al. [31] considered the nonlocal boundary value problem of non-
linear fractional (p, q)-difference equations with taking care of solutions of existence and
uniqueness results obtained by

Dy u(t) = f(tu(p*t), t€[0,T/p*],1<a <2, (1)
B1u(0) + MDpqu(0) = Gu(m),  Bau(T) +12Dpu(T/p) = Loulia), ()

where f € C([0, T/p"] x R,R), Bj,v;,1; (i = 1,2) are constants, “Dy, , denoted by Caputo
fractional (p, q) type, while D, ; denoted by first-order (p, q)-derivative.

Qin and Sun [32] studied on a nonlinear fractional (p, q)-difference Schrédinger equa-
tion in 2021, given by the following:

Dy qu(x) + ah(p®x) f(u(px)) =0, x € (0,1), ®)
u(0) = Dp,u(0) = Dpqu(l) =0, 4)

where 0 < g < p < 1,2 < & < 3,Dj, is a Riemann-Liouville-type fractional (p,q)-
difference operator, and f € C([0,1],(0,00)),h € C([0,1], (0, 0)).

Moreover, Qin and Sun [33] studied positive solutions for fractional (p, q)-difference
boundary value problems given by the following;:

Dj qu(x) + f(p*x,u(p*x)) =0, x € (0,1), (5)
u(0) =u(1) =0, (6)

where 0 < g < p < 1,1 <a <2 Dg,q is a Riemann-Liouville-type fractional (p,q)-
difference operator, and f : [0,1] x R — R is a non-negative continuous function.

However, even though Neang et al. [31] investigated and proved the nonlocal bound-
ary value problems by considering on existence results of a class of fractional (p,q)-
difference equations, it still was a bit complicated with the domain of a function when
the authors applied the fractional (p, g)-integral operators. In this paper, to make this
paper more smooth and convenient, we have investigated the existence and uniqueness of
solutions for the local boundary value problem of fractional (p, q)-difference equation with
a new function obtained ¢ € ¢ ([0,b] x R, R), given by the following:

Dy x(t) = g(p*t, x(p"t)), t € [0,b],1 <a <2, @)
21x(0) + B1Dpgx(0) = 71, a2x(b) + B2Dpgx(pb) = 72, 8)

where a;, B, 7; (i = 1,2) are constants, D}, denoted by Caputo fractional (p,q) type,
while D, ; denoted by the first-order (p, g)-derivative.

2. Preliminaries

In this part, some fundamental results and definitions of the (p, q)-calculus, which can
be found in [14,23,25] are given.
Let [2,b] C Rbe an interval witha < band 0 < g < p < 1 be constants,

P —q
Klpq = , k€N, )
[Klp.q p—
k pi_qi
Klpalk —1]pg - [1]pg = , keN,
klp.g! = Hlpalk=1lpg - {lpa Epw (10)
1, k=0
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Forn € Ny :={0,1,2,...}, the g-analogue of the power function (a — b) {(1”) is given by
0 n—1
@0\ =1, (a-p)":= p(a —bg"), abeR.
=0

For n € Ny := {0,1,2,...}, the (p,g)-analogue of the power function (a — b);"; is

given by
(0 .
(a=b)pa=1 (a—Db)pg:=]](a Pk —bg"), abeR.
k=0

The generalization of g-gamma function is called (p, 7)-gamma is given by

( )( 1)
Toglt) = o=ty
p2) (q/p)*+!

(1_ q/pt 1H1_ Q/P k+t+1’ (11)

Fort € R\ {0,—1,—2,...}, and an equivalent definition of (11) is given in [25] as

tH(t=1) ©
Ty, (H) =p' /0 A BT, (12)
where o
_ i 2
Epf' = Y o (—qx)"
=0 [M]p.qg

t—1
Remark 1. T (t+1) = [t],,Tpq(t) and T, (t) < pl >(1 - (q/p);,;).

The definition of (p, q)-beta function for s, t > 0 is defined by

1
Bpg(s,t) = /0 w1 - qu);{c;l)dp,q”f (13)
and (13) can also be written as

- 22T pq($)Tpq(t)
_ (t=1)(2s+t-2)/22 pa\S) pa
Bp/q(s’t) p Tp,q(s—i—t) 7 (14)

see [34,35] for more details.

Definition 1 ([23]). Let 0 < g < p < 1. Then, the (p, q)-derivative of f is defined by

Dy ag(t) = W, 40 (15)

and Dy ,8(0) = }irr(} D, 48(t), provided that g is differential at 0.
%

Definition 2 ([23]). Let 0 < q < p < 1, g be an arbitrary function, and t be a real number. The
(p, q)-integral of g is defined as

t n n
/Og( )pqgs = (p—q fZOang( Zﬂt) (16)
n

provided that the series of the right-hand side in (16) converges.
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Theorem 1 ([23]). Let g, h be differentiable on [0, b] with a constant A. Then,
(i) Dpgq(8(t) +h(t)) = Dpqg(t) + Dpgh(t);
(ii)  DpqAg(s) = ADp,g(s);
(iii)  Dp,q(8h)(t) = 8(pt)Dpqh(t) +h(gt)Dpag(t);
h(gt)D t)Dy, sh(t
(iv) Dyq(g/h)(t) = (9t)Dpq8(t) — g(qt) Dy qh(t)

h(pt)h(qt) ’
where h(t) # 0 for t € [0,D].

Theorem 2 ([30]). Let g be a continuous function on [0,b]. Then,
(i) Dy, /Otg(s)dp,qs = g(#);

(i) [ Dpag(e)dpas = 56~ 5(0)

(iii) /at Dypq8(s)dp,gs = g(t) — g(a), fora € (0,t).

Definition 3 ([34]). Let g be a continuous function defined on [0, b]. Then, the Riemann-Liouville
fractional (p, q)-integral type is stated by for & > 0

" __ 1 PN ( s >
Opqg)(t)_p(g)l"pq(a)/o (E=q8)p, '8 pi1 dp g

S -1
_ (p—a)t 5 ( q”“t>(“ )g( q" t) 17)
Pz)rpq lX = Opn+1 pn+1 Iy ptx+n

where t € [0, p*b]. Notice that if « = 0,, then (Iglqg) (t) = g(t).

Definition 4 ([34]). Let ¢ be a continuous function defined on [0,b]. Then, the Riemann—Liouville
fractional (p, q)-derivative type is stated by

(D}a8)(1) = (Dphlpg "g) (1), fora >0 (18)

where [a] is the smallest integer greater than or equal to . Notice that if « = 0,, then

(Dpgh)(t) = g(t).

Definition 5 ([34]). Let g be a continuous function defined on [0, b]. If « > 0, then the Caputo
fractional (p, q)-derivative is stated by

(“D}a8)(6) = (154 "Dyag ) (1), (19)
where [a] is the smallest integer greater than or equal to w. Notice that if « = 0, then

(°Dp4g) (1) = g(1).

To obtain the sufficient condition of existence and uniqueness of solutions of (7)—(8),
employing the following Lemmas of fractional (p, q)-calculus play an important role in
those main results.

Lemma 1 ([34]). Let g be a continuous function on [0, b]. Then,
W (q1,8) () = (15478) (1)
i) (Djylsgg) (1) = g(b).
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Lemma 2 ([34]). Let g be a continuous function on [0,b]. If « > 0, and n € N, then the following
equality holds:

[a] -1 p—n+k

(I;’,‘,qulqg) (8) = (Dz,qlf,‘,qg) (= kg POy (e —n+k+1)

(Dhq2) (0)-

Lemma 3 ([34]). Let g be a continuous function on [0,b]. If &« > 0 and n € N, then
[‘X]_l tk

- (D*_¢)(0).
k;, p(z>r,,,q(k+1)( Mg)( )

(154 Digg) (1) = g(t) -

Lemma 4. In order to prove (7) and (8), we first give a useful Lemma, as follows:

“Dj 4x(t) = g(p*t), t € 0,0,
0(19((0) + ‘BlDF’r‘?x(O) =71 (20)
u5x(0) + BaDyg3(pt) 7,

is defined by
E(t—gs)f )
x(t) =1y + 1ot +/ aip’qg(ps) dp,qs
0 P(Z)rp,q(“)
1 b (b— qs);“q_l) p
+ —|waf — Bra /ai S) dpgs
A[ 102t — B 2}.0 ET 8(ps) dpyq
1 b (b—as)p s
+ *[“1ﬁ2f—ﬁ1ﬁz]/ — e ——8(P°s) dpgs, (21)
A 0 (Zl)rp,q<a_l> ( ) P
where
B mlmb+p) (w1 —a172)
171 - A 4 172 - A 7
and it is supposed that

A =By —ar(azb+ Ba) # 0.
Proof. Applying fractional (p, q)-integral on (20), we obtain the following;:
E(t—gs)*V
xt:/wi s) dpgs + tco + c1, 22
( ) 0 p(Z)FP,q(D() g(p ) r4q 0 1 ( )

where ¢, ¢ are constants and t € [0, b]. Utilizing (20) again, we obtain

a1c1 + Bico = 71,
Co(azb + /32) +&pC1 = Y2 — 0(2/0

bo(b—gs)*?
0 p(“E])rW(a ~1)

b (b—qs)* Y
p(g)rp’q(a)
g(pzs) dpg8.

g(ps) dp,qs (23)

_ﬁz
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Solving the above system of equations to find the constants ¢y, ¢1, we have

b (b—qgs)*V
P(Z)rrl,q (p()

bb—gs)*V o,
+0<1ﬁ2/0 MS’(P s) dpqs

COZK

x2y1 + 041062/0 g(ps) dpgs

and

1 b (b — gg)(a—1)
= K [_71(“2b+ﬁ1a2) /() W
. P4

bo(b—gs)*? 2
— d .
13152/0 (‘XE])F,,,q(zx - 1)8(P 5) p.qs

g(ps) dpgs

Substituting the values of ¢, c1 in (22), we derive (21). By direction computation, we
obtain for the converse. Therefore, this completed the proof. [J

3. Main Results

Let C := €([0,b],R) denote the Banach space of all continuous functions from [0, b] to
R, endowed with norm, defined by

[[x|| = sup{|x(t)| : t € [0,b]}.
In view of Lemma 4, we define an operator F : C — C as

E(t—gs)@ D
Fow =m i+ [ LG
pA

1 b(b—gs)py
+ <[t — prag] | —m——

A /0 p(z)rm(a)
b0 —qs)pg

1 p.a 2 2
- t— — , dp 48, 24
+ A[l’élﬁz ,3152]/0 p(“El)FP,q(uc— 1)5(17 s,x(p"s)) dp,gs (24)

g(ps, x(ps)) dp,gs

g(ps, x(ps)) dp,qs

where A = a1 — a1 (ab + ) # 0.
Observe that x is a solution to (7) and (8) if—and only if—x is a fixed-point of F. For
convenience, we denote

b (h— (x—1) b (ph— (a—1)
k:/ %L(ps) dp,qs+al(b)/ %L(ps) dy o5
0

P(%)Fm("‘) 0 P(g)rp,q(“)
b (b— ‘75)%72) 2
b _— 7 L dyas, 25

where 1 1
o1 (b) = m(lﬂélllazlb + |B1llaz|), 02(b) = W(lellﬁzIb + 1Bl [B2])-

Theorem 3. Let g be a continuous function on [0,b] x R and there exists a integrable function
L:[0,b] — R, such that

(A1) |g(t,x) —g(t,y)| < L(t)|x —y|, foreach t € [0,b] and x,y € R.
Ifk < 1, then (7) and (8) has a unique solution.

341



Mathematics 2022, 10, 767

Proof. We transform the problem (7) and (8) into a fixed-point problem Fx = x, where the
operator F is given by (24). Applying Banach’s contraction mapping principle, we will
show that F has a unique fixed point. Define a ball, B, = {x € C : ||x|| < r}, with the

radius, r, satisfying
|171| + |12 + MA

1—k !
where
e Y bzx—l
A= —ri—— bh)———— b , 26
T Py RGOl v e s A o (26)

and M = sup |f(t,0)|. We have
te[0,b]

gt x(1)] < |g(t,x()) — &(£,0)[ + |g(t,0)]
< L(t)r+ M.

Now, we shall show that 7 C B;. For any x € B,, consider

_qs)( )|

s, x(pvs))| dy 8
SO, () 8(ps,x(ps))| dpq

FENO] <l + ple+ [

(b—gs)y "
P( )rp,q( )

1 b (b—gs)pg
+ o [ ot + T
amaat + Bl | P
Tty

(b— qs)é“q K
+01(b)/0 m!g(pw(ps))l dp,qs

+ o llallale + 61 loal) 18(ps,x(p))] dpgs

g(pZS,X(pZS)) dpqs

<l bt [ LI e, ()| s

bour) [f om0
R P(agl)rpq(“ - 1)
)qu( «)

(b qs><“ !
+0'l(b)/0 p( )rpqp(q)

(x=2)
+f72(b)/

[8(p?s, x(p%5)| dp s,

<l b+ [ O I  y+M) dygs

(L(ps)r + M) dp,4s

b (b— qs)pq

Iz —p( 5 )rp’q(a ey (L(st)r + M) dp,gs

b b buc—l
< b+ M{ ——— +01(b) =—— + (b
< |171| + |772| + {1_, (06+1> +Ul( )rp,q(lx‘i‘l) +02( )rp,q(‘x)}

(b~ gs)ysy "
O 1 ps) a
+’{/o DT () ) it

(1)
+(71(b)/ )

L(ps) dpgs
o pG DT, () P4
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bo(b— qs);“qJ) 2
40> (b _—= L d
02( ) /0 p(u;l)rp,q (0( . 1) (p S) P;QS

from (25) and (26), we obtain
| Fx|| < |ml+ |m2]b+ MA +rk <r.

This shows that 7B, C B,.
Now, for x,y € C, we obtain

[ Fx = Fyl

F(t—qs)\ )
< sup —w———|8(ps, x(ps)) — g(ps,y(ps))| dp,qs
te[0,b] {/0 P(z)rp,q("‘) "

b (b— qs);”,“;l)
+0o1(b) /0 W|£(PSIX(PS)) —8(ps,y(ps))| dpgs

b (b—gs)\e?

pA 2 2.0\ 2 2
+02(b)/0 pOT, . (a) 8(ps, x(p%s)) = g(Ps,y(p?s))| dp,qs}
b (b—gs)i Y
< _ Y o A
< Jx y||{ A L) dyas

b (b—gs)\i Y
+‘71(b)/0 WL(PS) dpgs

b (b—gs)le?
b / : p.q L 2 d ,
—|—(72( ) 0 4(51)1“;7,,7(0( 71) (P S) pgs

which, in view of (25), we obtain
[ Fx = Fyl| < klx =yl

This is because k € (0,1), F is a contraction. Therefore, (7) and (8) has a unique
solution. The proof is completed. [

Remark 2. If g is a continuous function on [0,b] x R, and there exists a constant L > 0 with

g(t,x) —g(t,y)| < Llx—yl,

then (7) and (8) has a unique solution, if k < 1.

Lemma 5 (Kranoselskii’s fixed-point theorem [36]). Let M be a closed, bounded, convex, and
non-empty subset of a Banach space X. Let A, B be two operators, such that:

(i)  Ax+ By € M, whenever x,y € M;
(ii) A is compact and continuous;
(iii) B is a contraction mapping.

Then, there exists z € M, such that z = Az + Bz.

Theorem 4. Let g be a continuous functions on [0,b] x R, satisfying (Ay). Assume that

(Ayp) there exists a function, y € € ([0, b],RT), and a non-decreasing function, ¢ € €([0,b],R™),
with
gt x)] < p(t)g(|x]),
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where (t,x) € [0,b] x [—b,b].
If
0 p(%)l"p,q([x)
P )L(pzs) dys < 1, 27)

then (7) and (8) has at least one solution on [0, b].

Proof. Define By := {x € C : ||x|| < 7}, where

P2 00l [ F O b }
R AL oo s SRS o ey '

where ||i|| = sup |u(t)], and define the operators P and Q on By as
te[0,b]

b (b—gs)y "
p(z>r,,,q(a)

b
+ bt~ papel [

(P)(t) = R lmrast = praa)] [ 85, x(ps)) dygs

a)l"p,q(ﬂé — 1)8<P25/x(P25)) dp,qs
and
Qy)(t) = 1 + t—i—/)(al)(s (ps)) dpqs
(Qy)(t) =m +mn2 rpq()gpfyp p.qS-

Observe that Px + Qx = Fx. For x,y € By, we have
)(,,H)

— s, $))| dyas
qu( . 1g(ps,y(ps))| dp,q

(Px+ QO] < |+l + [ o

(b—gs)5 "

P( )rp,q( o)
1 b (b= g9)py”

+ (1Bt +[BallB2]) | e
4] /OP( 2 )Tpg(a—1)

|A| (Jeca [z | +- |!31||0¢z|)/0 |§(ps, x(ps))| dp,qs

l8(p?s, x(p25)) | dpgs
PETpq()

ra) [ (bq*w H(0)9(1x]) dpas
o p@T,,(a) ¢ P

+ o3 (D) /b (b — gs)\ ™
0' A
2 0 p( )rpq(“ — 1)

<l b+ [ E I g1 s

u(t)e(|x]) dpgs,
it o a—1
+Ul(b)l—~pq(l; + 1) + UZ(b)Fiq(a)

< ¢(7)|ul [qu(ljwrl)
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Thus, Px + Qy € Br. By (A1) and (27), Q is a contraction mapping. By continuity of
f, we obtain that P is continuous. It is easy to see that

o bzxfl
+0o(b)=———|.
2( )Fp,q("‘)

Thus, the set P (By) is uniformly bounded. P is compact. First, Let

[Pl < o) ||pll Ul(b>rpq(l;+1)

g=  sup  [gltx) <o
(t,x)€[0,b] x By

and let 1, f, € [0,b] with t; < f,. Then, we obtain

|(Px)(t2) — (Qx)(t)]

1

b (b—qS)é”‘q_D
< — _ P S e S
S |y ||a2 | (£2 tl)/o

18(ps, x(ps))| dp,qs

p(%)]"p,q (p()
b (b— ‘75)%—2)

1
+f061[52(f2*t1)/ T, .
A Jo p(Z)FW("‘_l)
e |]an[b® “1||52|b“_1}
< + ty — 1),
{|A|rm<a+1> Al (@) § 271

8(ps, x(p%s))| dgs

which is independent of x, and tends to zero as t; — t,. So, the set P(By) is equicontinuous.
By the Arzela—Ascoli theorem, P is compact on Br. Thus, (7) and (8) has at least one solution
on[0,b]. O

Remark 3. Let g be a continuous function on [0,b] x R, satisfying (A1). Assume that
g(t,x)| < u(t), V(t,x) €[0,b] x Rand u € £([0,b],R").
If (27) holds, then (7) and (8) has at least one solution on [0, b].

Lemma 6 (Nonlinear alternative for single value maps [37]). Let E be a Banach space, C a
closed, convex subset of E and U an open subset of C with u € U. Suppose that F : U — Cisa
continuous, compact function; that is, F (U) is a relatively compact subset of C map. Then, either

(i) F has a fixed point in U, or
(ii)  thereis a u € oU (the boundary of U in C) and A € (0,1) with u = AFu.

Theorem 5. Let g be a continuous function on [0,b] x R. Assume that

(A3) there exists functions uy, up € € ([0, b], R"), and a non-decreasing function, ¥ : R™ — R,
such that
|g(t,x)| < up(£)¥(|x]) +ua(t), tx € [0,b] x R;

(Ay) there exists a number, M > 0, such that

M
|+ 2] + ¥ (M)w + wo

>1, (28)
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where

b b— (a=2)
+ Uz(b)/o %ui(;ﬂzs) dpgs, i=1,2. (29)

Then, (7) and (8) has at least one solution on [0, b].

Proof. Notice that F : C — C defined by (24). F is continuous. Let {x, } be a sequence of
the function, such that x, — x on [0, b]. Since

g(p*t, xn(p“t)) — g(pt, x(p"t)).

Therefore, we obtain
[(Fxn)(t) — (Fx)(8)]

b (b—gs)@D
< O 85 (pe) 5045 X9 o

b(b—gs)yy ")
+Ul(b)/o (é)rpq( )

+ oy (b) /b (b — gs)\
0' . S
’ 0 P( )qu(a—l)

18(ps, xn(ps)) — g(ps, x(ps))| dp,qgs

(PP, 2a(p5) ) — 225, x(1%s)) | dpgs,

which implies that
| Fxn — Fx|| =0 asn — oo.

Thus, the operator F is continuous.

Next, we show that F maps a bounded set into a bounded set in ¢ ([0, b], R). For a
positive number r > 0, let B, = {x € €([0,b]) : ||x|| < r}. Then, for any x € B,, we have
— gs)*—1)

(F)O] < bl + ple+ [ "*\

Ty q(a)

+ o lloallale + 6 loal) [

f(5,x(p"719))]| dpgs

(b~ qs)py "
P( )rp,q( o)
(b—qs)p > |
p( )qu(vc—l)
)( 1)

|g(ps, x(ps))| dp,qs
b
+aploafa+ BBl | §(P,1(5%9)) | dpgs

< [ml+ [n2b +/ (1 (ps) ¥ (llx]]) + u2(ps)] dp,gs

T
. <zx )
ron®) [} OGS a1l + () s

b (b_qs)gfq_z) 2 2
+ o) [ W[ul () ¥ 1l + 2 (%) | dgs
P4 -
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b(b—gs)t*V

- uy(ps) dpgs
p(z)rp,q(zx) 1(?) p4q

< |+ |nz|bw<|r||>{/0

Iy
! 0 p(g)rp,q(a)

(a=2)
+05(D) /h MLM (p25> dygs
0 p(“El)rM(“ —1) ’

b(b—gs)*
+ 1y (ps) dy 48
{/0 P(Z)rp,q(ﬂl) 1(p ) 12z

b (b—gs)5y Y

b —_— d
+ai) | STy PP

+0y(b) /‘b le (p2s) dp,qs}.

u1(ps) dp,gs

Jo p(“El)rp/q(,x 1
We have
| Fx|| < | + [m2]b + ¥ (r)wr + w2 < M.

Next, 7 maps bounded sets into equicontinuous sets of ¢ ([0, b],R). Let t1, t € [0, b]
with t; < t; be two points and B, be a bounded ball in F. For x € B,, we obtain

[(Fx)(t2) — (Fx)(t)|

[F ez
0

< |n2|(t2 —t1) + -
p(z)rp,q(p()

18(ps, x(ps))| dpqs

; . (a—1)
_ /O OIS (s, x(ps))| dp.gs

p(g)rp,q ((X)
1

b (b—gs)y Y
o (1 — 1) [ A
|A| JO p(z)rp,q(a)

+ 18(ps, x(ps))| dpqs

1 b (b—gs)y
+ th—t) [ ———
|A||051,B2|(2 1)/0 (“El)rp,q([x—l)

t (tz_qs)(ﬂfl) B (tl_qs)(ﬁlfl) e e S
/0 [ p(é)rm(a) p(g)rm(a) ][ 1(ps)¥(r) +uz(ps)] dp,g

‘g(stl x(p2s))‘ dp,qs

< |m2l(ta —t1) +

ty _ gg)(a=1)
+/t w[M(PS)T(”) +ua(ps)] dpgs

1 p(%)]"p/q ([x)

P4
p(z)]"p/q(w)
(b—gs)py ™

s [ ()0 ()

b (b= gs)py

+ phaleal (=) 11 (ps)¥ (r) + u2(ps)] dpgs

1 b
+ — | th — t /
IAI| 1B2|(t2 — t1) ;

Obviously, the right-hand side of the above inequality tends to zero independently of
X € By as tp — t1. Thus, it follows by the Arzeld—Ascoli theorem that F : ([0, b],R) —
% ([0,b],R) is completely continuous. Now, the operator F satisfies all the conditions of
Lemma 6; therefore, by its conclusion, either condition (i) or condition (ii) holds.

Now, we show that the conclusion (if) is not possible. Let

U={xe?(0,b],R):|x]| <M}
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with |71] + |72|b + ¥ (M)w; + wy < M. Then, it can be shown that

b (b—qs)*V

5 u1(ps) dp,qs
p(z)rp,q(lx) PA

Fx] <l |+ |ﬂz|b+‘f’(|xll){/0

+01(b) /b o)y "
! 0 p(%)]"p,q (a)

b (b— qs);aﬁ) 2
b A S ) o d
+(72( )/0 p(d;l)rp,qu B 1) 2] (P S) p4s

b o (a—1)
+ {/ %uz(ps) dp,qs
0 p)Tpq(a)
[} i
0 P(Z)rp,q ((x)
(x—2)

bo(b—
+‘72(b)/ %“2 (PZS) dp,gS
0 P( 2 )rp,q("‘* 1)

< |mnl|+[mlb+¥(M)w + w2 < M.

ui(ps) dpqs

uz(ps) dp,qgs

Suppose there exists x € olf and A € (0,1), such that x = AFx. Then, for such choices
of x and A, we have

M = [|x|| = A Fx|| < [l + [m2]b + ¥ ([|x])ws + w2 < M.

Thus, it leads to a contradiction. Accordingly, by Lemma 6, x € U is fixed point of F.
Therefore, x a solution of the problem (7) and (8). This completes the proof. [

Remark 4. If uy,up in (Ay) are continuous, then w; < Allu;||, i = 1,2, where A is defined

by (26).
4. Examples
Example 1. Let p = 1/4,q = 1/5, 0 = 15,017 = 1, a0 = 1/2, 81 = 1/4, B2 = 3/2,
ty1 = 1/3, 72 = 1, b = 1. Given a non-negative function, g(t,x) = |sin(t)| + Wx.
Consider

, T,,(15)

“Djgx(t) = |sin(p"H)| + T ——x(p"t), t € [0,1], (30)
1 1 1 3
Since
T,.(15) T,,(15) T,,(15)
gt %) = 8(t,y)| = | ——x - HI——y| = P |x —y],

it follows that the condition (Aq) holds. Let L = rp,q§1.5). From (25), by direct computation, we

obtain A = —15/8,11 =2/9,mp =4/9and 01(1) = 1/3,02(1) = 1. It easy to see that

1 + 0'2(1)

k:(1+0.1(1))4[“}pq 4

~ 0.7187272601 < 1.

This satisfies Theorem 3. Accordingly, by Theorem 3, (30) and (31) has a unique solution.
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Example 2. Let p = 1/4,q = 1/5,0 = 3/2, a1 = 1, a0 = 1/2, 81 = 1/4, B2 = 3/2,
v1 =1/3, v2 =1, and b = 1. Given a non-negative function

1 e ®[sin(|x])] e *(R+1) 1

W) =21 T TarE T3
Consider
1 e’(x(p“t>)2| sin([x(p*t)|)] | e PO ((pU)2+1) |1
Dty = L Sotelo], (32
pa*(t) = 15 x(pt))* +1 * 24 (p*t)? tyteld 6
1 1 1 3
x(0) + ;Dpgx(0) = 3, 5x(1) + 5Dpgx(4) = 1. 33

By applying Theorem 5, through simple calculation, we have A = —15/8, 11 = 2/9,
1y =4/9and o1(1) =1/3,02(1) = 1.
Since

1 e ®|sin(|x|)] e *(+1) 1

|g(t1x)| = E 211 + 212 +§

1
< —
<15 x| +1,

(A3) holds. In fact, u; = 1/10,up = 1,¥(M) = M. By computation, we obtain
w1 ~ 0.1380279163, wy ~ 1.38027916. Furthermore, from the condition (28), it follows that
M > 2.374724041. Thus, it satisfies Theorem 5. So, (32) and (33) has at least one solution.

5. Conclusions

In this paper, we investigated the local separated boundary value problem of a class
of fractional (p, q)-difference equations involving the Caputo fractional derivative. By
applying some well-known tools in fixed-point theory, such as Banach’s contraction map-
ping principle, Krasnoselskii’s fixed-point theorem, and the Leary—Schauder nonlinear
alternative, we derive the existence and uniqueness of solutions for the problem. Moreover,
some illustrating examples were also presented.
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