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Preface

Fractional calculus (FC) generalizes the operations of differentiation and integration to
non-integer orders. FC has emerged as an important tool for the study of dynamical systems since
fractional order operators are non-local and capture the history of dynamics. Moreover, FC and
fractional processes have become one of the most useful approaches to dealing with the particular
properties of (long) memory effects in a myriad of applied sciences. Linear, nonlinear, and complex
dynamical systems have attracted researchers from many areas of science and technology, involved in
systems modelling and control, with applications to real-world problems. Despite the extraordinary
advances in FC, addressing both systems’ modelling and control, new theoretical developments
and applications are still needed in order to accurately describe or control many systems and
signals characterized by chaos, bifurcations, criticality, symmetry, memory, scale invariance, fractality,
fractionality, and other rich features. This reprint focuses on new and original research results
on fractional calculus in science and engineering. Manuscripts address fractional calculus theory,
methods for fractional differential and integral equations, nonlinear dynamical systems, advanced

control systems, fractals and chaos, complex dynamics, and other topics of interest within FC.

Anténio Lopes, Alireza Alfi, Liping Chen, and Sergio Adriani David
Editors
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Abstract: In this paper, adaptive immune algorithm based on a global search strategy (AIAGS) and
auxiliary model recursive least square method (AMRLS) are used to identify the multiple-input
multiple-output fractional-order Hammerstein model. The model’s nonlinear parameters, linear
parameters, and fractional order are unknown. The identification step is to use AIAGS to find the
initial values of model coefficients and order at first, then bring the initial values into AMRLS to
identify the coefficients and order of the model in turn. The expression of the linear block is the
transfer function of the differential equation. By changing the stimulation function of the original
algorithm, adopting the global search strategy before the local search strategy in the mutation
operation, and adopting the parallel mechanism, AIAGS further strengthens the original algorithm’s
optimization ability. The experimental results show that the proposed method is effective.

Keywords: adaptive immune algorithm; multiple-input multiple-output; fractional-order model;
Hammerstein model; system identification

1. Introduction

In recent years, with the rapid economic and social development, the complexity of
industry has been increasing. In order to understand and control these industrial pro-
cesses more accurately, it is necessary to study system identification. However, in real
life, nonlinear processes are inevitable and widespread. Nowadays, there is no definite
characterization for nonlinear processes. A block-oriented model is a description of non-
linear model, which is the result of the interaction between the dynamic linear module
and static nonlinear module. These model components can be connected in series, parallel,
or feedback [1]. Hammerstein model is a typical block-oriented model that consists of a
static nonlinear block in cascade with a dynamic linear block [2]. Because the dynamic
behavior of the model is only included in the linear block, and the nonlinear block is static,
this feature is conducive to identifying and controlling the nonlinear system constructed by
the Hammerstein model [3]. Hammerstein model is extensively used to identify nonlinear
systems [4-7]. As the model is widely used, the identification methods are also inten-
sively discussed. These methods include neural networks [8,9], piecewise linear model [6],
least square method [10], support vector machine [11], combined prior information [12],
and so on.

In real life, it is evident that the dynamic linear block based on integer order cannot
fully simulate the real model [13]. The fractional-order model extends the order of the
model from the integer level to the fractional level. Therefore, the study of the fractional-
order nonlinear model is essential [14]. At present, fractional-order models have been
discussed in many fields, such as molecular materials [15,16], the voltage and current of
the drive end impedance [17], industrial battery [18-20], and so on.

With the wide application of the fractional-order model, the problem of model iden-
tification has also been intensively discussed. However, the current methods have some
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limitations. The particle swarm optimization algorithm can be used to identify the pa-
rameters of the fractional Hammerstein model [21]. This method excessively depends on
the optimization ability of the algorithm and does not consider the internal relationship
between system parameters. Once the optimization algorithm has problems, it will signifi-
cantly impact the identification results. The Levenberg-Marquardt algorithm developed by
combining the two decomposition principles [22] can only be applied to the theoretical envi-
ronment. Once the system is affected by noise, the model’s parameters will not be identified
exactly. Reference [23] also requires an ideal environment. Some scholars pay attention to
the fractional-order Hammerstein model with single-input single-output [24-28]. Some pay
attention to the fractional-order Hammerstein model with multiple-input multiple-output,
but most use the state space equation as the linear block of the model [29,30]. However,
fractional-order calculus is a whole concept [31]. Using the transfer function of differential
equation to construct the linear block of the Hammerstein model can better integrate the
two concepts.

Based on the above background, this paper discusses a new method to identify the
nonlinear coefficients, linear coefficients, and fractional order of the MIMO fractional
Hammerstein model. In this method, AIAGS greatly improves the optimization ability by
improving the immune algorithm’s stimulation function and search strategy. Then, the al-
gorithm estimates the initial values of all MIMO fractional Hammerstein model parameters,
including fractional order. The estimated result provides relatively accurate initial values for
the subsequent algorithm. It solves the problem that the two-step method [28], which iden-
tifies coefficient and order, depends on the initial values. Then, using AMRLS, a method for
accurate parameter identification of the MIMO fractional-order model is proposed. Finally,
the effectiveness of the proposed method is verified by numerical simulation.

The main contribution of this paper is to propose an adaptive immune algorithm
with a global search strategy to accurately identify the initial parameters of the fractional
Hammerstein system. Secondly, a new recursive identification method for coefficients
and fractional order of MIMO fractional-order nonlinear system with differential equation
transfer function as linear block model is derived using an auxiliary model. Due to the
different ways of selecting the optimal solution, the AIAGS algorithm proposed in this
paper has higher reliability than the classical immune algorithm. Based on the auxiliary
model, the recursive identification algorithm for the MIMO fractional Hammerstein model
is given using the recursive least square method. The method in this paper solves the
initial value problem of previous methods and provides more accurate initial values. This
initial value cooperates with AMRLS, making the result of parameters identification of
multi-input and multi-output fractional Hammerstein model closer to reality.

In this paper, an improved immune algorithm is proposed in Section 2. In Section 3,
anew recursive identification method for MIMO fractional-order Hammerstein model with
differential equation transfer function as linear block model is derived by using auxiliary
model is discussed. In Section 4, numerical simulations show the effectiveness of the
proposed method. Finally, Section 5 gives some conclusions.

2. Adaptive Immune Algorithm Based on Global Search Strategy
2.1. Review of Immune Algorithms

The immune algorithm is an adaptive intelligent system inspired by immunology and
simulates the functions and principles of the biological immune system to solve complex
problems. It retains several characteristics of the biological immune system, including
global search capability, diversity maintenance mechanism, strong robustness, and parallel
distributed search mechanism. The immune algorithm automatically generates the initial
population by uniform probability distribution. After initialization, the population evolves
and improves by the following steps: calculation of stimulation, selection, cloning, mutation,
clonal inhibition, etc. [32].
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2.2. AIAGS
2.2.1. Stimulation Improvement

Individual stimulation is the evaluation result of individual quality, which needs
to be comprehensively considered individual affinity and concentration. The individual
stimulation can usually be obtained by a simple mathematical calculation based on the
evaluation results of individual affinity and concentration. In the traditional immune
algorithm [33], the stimulation is expressed as

foim(xi) = a'faff(xi) = b faen (x:) @

where x; means the ith individual of the population; f, ¢(x;) is affinity, which represents the
Euclidean distance between the current individual and the optimal individual; fz.,(x;) is
the concentration, indicating the number of other individuals whose Euclidean distance be-
tween the current individual and other individuals is within a certain threshold; fs;, (x;) is
the stimulation; 2 and b is the calculation parameter. The algorithm will sort the individuals
according to the stimulation and make the next choice.

This paper made the following changes to the coefficients of affinity and concentration.
Firstly, the minus sign of Equation (1) is changed on the plus sign. Because the concentration
represents the quality of population diversity, and too high concentration means that there
are many very similar individuals in the population, the key point of the immune algorithm
is to suppress the individuals with a high concentration to achieve global optimization.
However, in both the original algorithm and various improved immune algorithms today,
the coefficient b is non-negative, which leads to a minor incentive for individuals with low
affinity and high concentration [34-38]. This improvement conforms to the core concept of
the algorithm.

Secondly, this paper designs a parameter f§ related to the current population’s max-
imum, minimum, and individual affinity values. In the original algorithm, the a and b
are constants. In various improved algorithms [34-38], the adaptive coefficients are only
related to the number of current iterations. Because the comparison of stimulations be-
tween individuals is carried out in the population of the current iteration, these adaptive
coefficients are not different from constants. They will not affect the stimulation ranking
of the population. In this paper, because f is quadratic when selecting individuals based
on stimulations, individuals with low affinity and individuals with high affinity will be
considered, increasing the global searchability. The parameter is expressed as

_ [ fagr(xi) fﬂffn>2 9
ﬁ <fuff1nux_fﬂffa ()

where f, ¢, is the average of fyrr, . and forr . .

Finally, after a certain number of iterations, the population will move closer to the
optimal global individual. If the concentration problem is also considered, it may give
up the found optimal range and select the new random individual when selecting the
individuals. Therefore, a monotone decreasing adaptive operator is designed in this paper.
In the middle and later iteration stages, the concentration effect is negligible.

To sum up, the stimulation for this paper is expressed as

fon() = (1= B)-fagy ) + [~ 2557 — (8201056, (x:) ©)

where gen means the current number of iterations and G is the total number of iterations.

After improvement, the approximate trend of individual stimulations is shown in
Figure la. The approximate trend of the stimulations of the original or other improved
immune algorithm is shown in Figure 1b. The x-axis is 100 individuals sorted from smallest
to largest according to affinity, and the y-axis is individual stimulation. It can be seen
from Figure 1 that the original algorithm and other improved algorithms generally only
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Figure 1. Comparison of stimulations. (a) The stimulations of AIAGS. (b) The stimulations of
other algorithms.

2.2.2. Mutation Strategy Improvement

The original algorithm has a single strategy in the mutation stage. The algorithm
improved by others will enrich the mutation strategy and improve the probability of all
individuals for mutation. However, the mutation strategy is selected only by random
numbers, which makes the algorithm not flexible [38].

The algorithm of this paper has two minor changes in the mutation stage. First,
an adaptive operator pm that changes from algebra is designed, and its value decreases
monotonically between 0 and 0.8. The parameter can be expressed as

gen
pm = 0.8-(1— ?) @)
Secondly, when setting the global optimization step, a variable sv is added based on
adaptation, gradually changing the mutation step. The optimal individual is selected for
retention of the individuals after several mutations, which greatly enhances the global
search ability.
To sum up, the mutation strategy for this paper can be expressed as

v ] Xbest + pm- (xn,j - xrz,j), rand > pm -
Y X1+ (pm +s0)- (%0 — X,3;),  otherwise

where i means the sequence of individuals in the population; j denotes the sequence of
dimensions in the individual; x,1, x,2, and x,3 are different individuals randomly selected
from the population except for the x;.

Obviously, in the early stage of the iteration, the mutation strategy will mostly choose
the second mutation strategy, edge mutation strategy, which will enhance the global
optimization ability of the algorithm. In the middle and later stages of the iteration, the first
mutation strategy, the optimal individual mutation strategy, will be selected for local search.

2.2.3. Simulated Annealing Strategy

The simulated annealing algorithm mimics the annealing process in metallurgy and is
classified as a single-based solution method. After comparing the current optimal solution
with the previous optimal solution, if the fitness of the current optimal solution is greater
than that of the previous one, it may abandon the current result and choose the previous
result [39].
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At the end of the improved algorithm, simulated annealing is added to avoid the
algorithm falling into the local optimum. Some people have done similar work, but both
the initial algorithm and others” improved algorithm use stimulus to evaluate the optimal
solution [33]. This paper uses affinity to evaluate the optimal solution at the end. However,
the stimulation of the optimal individual of the previous generation may be slightly big,
resulting in not being selected during mutation selection, so the affinity of the optimal
individual of the current generation may be greater than that of the previous generation.
At this time, the effect of simulated annealing will likely jump back to the result to optimize
further. The replacement for such a case depends on the probability p as defined as

p=eSFAF = Jags (i) ©)

fapr(x:)

where x;/ is the current optimal solution; x; denotes the previous optimal solution. This
part will replace the solution if p < rand(0,1).

2.2.4. Pseudo Code of ATIAGS

To sum up, there are some innovations of this paper on the existing immune algorithms.
The pseudo code of AIAGS is explained in detail in Algorithm 1. The flowchart of AIAGS
is explained in detail in Figure 2.

Algorithm 1: AIAGS

Step.1 Define the objective function F(x);

Step.2 Initialize population X;

Step.3 Evaluate all the individuals x; by the objective function F(x);

Step.4 Calculate the affinity f,¢7(x;) and concentration fg,, (x;) of each individual;

Step.5 Initialize the number of iteration m = 1;
Step.6 While m < max number of iterations M;
Step.7 Calculate the stimulation fg;y, (x;) of each individual by the Equation (3);
Step.8 Select the individuals in the population by stimulation and clone the individuals;
Step.9 Mutate the cloned individuals by the Equation (5);

If the generated mutation vector exceeds the boundary, a new mutation vector is
Step.10 e

generated randomly until it is within the boundary;

Step.11 Inhibit cloning and calculate the affinity of each new individual;
Step.12 Generate optimal individual by Simulated Annealing by the Equation (6);
Step.13 End;
Step.14 m=m+1;

Step.15  End while;
Step.16  Return the best solution.

2.3. Benchmark Function

Due to the limitations of intelligent optimization algorithms, unlike the traditional
algorithm, which has a mathematical theoretical basis, it is not strict. After improving
the optimization algorithm, most people use the classical benchmark function to test the
algorithm’s effectiveness. This article uses eight classical and four CEC2017 benchmark
functions to evaluate AIAGS. The u() of F6 and F7 is expressed as

K(x;j—a)", ifx;>a
u(xj,a,k,m) =<0, —a<x;>a 7)
K(=x;j—a)", —a<x;

These classical functions are divided into three groups: unimodal (F1-F4), multimodal
(F5-F7), and fixed-dimension multimodal (E8). The unimodal benchmark function has only
one optimal solution, which can verify the development and convergence. The multimodal
benchmark function has many optimal solutions. However, there is only one global optimal



Mathematics 2022, 10, 212

solution, and the rest are local optimal solutions. The fixed dimensional multimodal func-
tions can define the desired number of design variables and could provide a different search
space. Therefore, the multimodal functions are responsible for testing exploration and
avoiding the entrapment in the optimal local solution. Hybrid and composition functions
can reflect some problems that are closer to reality [40]. In Table 1, the corresponding prop-
erties of these functions are listed, where dim represents the dimensions of the functions
and range indicates the scope of the search space.

Define the objective function

v

Initialize population and define
m=1,max number of iterations M

Y

Evaluate each individual by the objective function and
calculate the affinity and concentration

No

Is m<M?

Calculate the stimulation of each
individual by the equation (3)

Y

Select the individuals by stimulation, and
define pm using equation (4)

A A
Edge mutation Optimal individual
strategy mutation strategy
A

Update the population, and calculate the affinity of each
individual in the new population

Y

Generate optimal individual by Simulated
Annealing by the equation (6)

Figure 2. AIAGS.
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Table 1. Benchmark functions.

Name Formula Range Fonin
Sphere Fl(x) =P, 2? [—20, 20] 0
Schwefel 1.2 F2(x) = Y2, (Z;:l x]v)z [—100, 100] 0
Rosenbrock F3(x) = X251 [100- (x2 — x;41)” + (xi — 1)?] [-30, 30] 0
Step Fa(x) = T2, (x; +05) [-100,100] 0
Ackley F5(x) = —20exp (—0.2/ L Y2 1 22) —exp {% Y2, cos(27rx,v)] +20+e [—40,40] 0

F6(x) = Z[10sin(myq)] + ZiD;ll(y,‘ —1)%[1 4 10sin?(7y;4 1)+

Generalized penalized 1 yD Lu(x;,10,100,4)y; = 1+ xi+1 [—50, 50] 0
i= ir 1Y, )Y = P
. 2 .
Generalized penalized 2 F7(x) = 0.1{sm2(37rx1) + Eizl (xi—1) [1 + sz(37fxi + 1)} + [—50, 50] 0
(xp — 1)*1 + sin?(27txp) }+ X, u(x;, 5,100, 4)
Shekel’s Foxholes F8(x) = [gky + Z}gil j+)£2 (xi B ﬂij)]il [-70, 70] 1
i=1
Hybrid function 4 (N = 4) FI(x) [—100, 100] 1400
Hybrid function 7 (N = 5) F10(x) [—100, 100] 1700
Composition function1 (N =3)  F11(x) [—100, 100] 2100
Composition function4 (N =4)  F12(x) [—100, 100] 2400

2.3.1. Comparison of AIAGS with Other Algorithms

In order to reflect the improvement effect of the immune algorithm in this paper,
this section compares AIAGS with the original immune algorithm two improved immune
algorithms: improved artificial immune algorithm (IAIA) [28] and modified artificial
immune algorithm (MAIA) [29], and two new algorithms: Harris hawks optimization
(HHO) [41] and Aquila optimizer (AO) [42]. The parameter settings of the counterparts’
algorithms are given in Table 2. The comparison results are shown in Table 3. However,
intelligent algorithms are highly accidental. After several tests, this paper calculates
the average value and standard deviation of each test result to avoid misleading the
experimental results and the practical application of the algorithm.

Table 2. Parameter settings.

Algorithm Parameter Settings
AIAGS 6=0.1,sv=0.2
AO «=05,0=05
1A «=2,6=10=02pm=0.7
IAIA a=2,6=1,0=0.613pm=07
MAIA 6=08,pm=08,cr=08
HHO «=050=05

Table 3. Comparison of results obtained for the benchmark functions.

AIAGS AO IA IAIA MAIA HHO
F1
worst 0 2.86 x 1071 0.000124 0.000145 0.030882 1.98 x 1046
best 0 7.37 x 10776 7.65 x 1073 3.54 x 1075 0.001683 2.62 x 10758
Avg 0 5.74 x 1072 9.86 x 1075 7.71 x 1072 0.012509 1.99 x 1074
Std 0 1x 107 1.46 x 107> 3.28 x 107 0.009914 595 x 10~
F2
worst 0 2.82 x 105 0.006578 0.022761 16.07011 1.71 x 1042
best 0 1.72 x 10°73 0.002606 0.013182 0.812125 1.15 x 101
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Table 3. Cont.

AIAGS AO IA IAIA MAIA HHO
Avg 0 2.82 x 1077 0.003962 0.017273 4.565824 3.78 x 1074
Std 0 8.93 x 10~57 0.001401 0.003087 4.947259 6.69 x 10~%3
F3

worst 6.39 x 1077 0.001305 433.5283 696.2436 83.41411 0.008889
Best 55 x 10~ 5x 1070 0.99727 0.762353 4.4702 2.1 %1073
Avg 9.99 x 1078 0.000319 80.76008 143.8289 29.75245 0.002238
Std 1.83 x 1077 0.000424 143.8194 240.8117 30.68641 0.002581
F4

worst 0 6.97 x 107° 0.004139 0.00329 0.00329 9.33 x 107°
Best 0 23 %1077 0.001612 0.00174 0.00174 7.93 x 10710
Avg 0 1.87 x 1075 0.003066 0.002567 0.002567 2.05 x 1075
Std 0 232 %x10°° 0.00077 0.00053 0.00053 2.64 x 107°
F5

worst 8.88 x 10716 8.88 x 1016 4.663342 3.223428 1.019824 8.88 x 10716
Best 8.88 x 1016 8.88 x 10716 0.017455 0.019081 0.137416 8.88 x 1016
Avg 8.88 x 10716 8.88 x 1071° 1.139553 0.342006 0.437464 8.88 x 10716
Std 0 0 1.617355 1.012431 0.323219 0
F6

worst 471 x 10732 3.84 x 107 4.772913 6.250579 0.005788 2.07 x 1075
Best 471 x 10732 7.83 x 1078 1.16 x 1073 0.335882 0.000107 1.56 x 10~7
Avg 471 x 10732 7.48 x 107° 1.984778 3.781554 0.001743 6.34 x 107°
Std 0 1.16 x 1075 1.830602 2512286 0.002048 6.86 x 107
F7

worst 1.35 x 10~32 0.000281 0.000101 8.19 x 1075 0.039677 0.000501
best 1.35 x 10732 1.31 x 1076 521 x 1075 3.87 x 107° 0.002672 1.18 x 1077
Avg 1.35 x 10732 425 x 107° 8.01 x 1075 5.89 x 1075 0.017996 85 x 1075
Std 2.88 x 10~48 8.69 x 1072 1.55 x 1073 1.58 x 10~ 0.01293 0.000143
F8

worst 0.998004 2.982105 1.992031 0.998004 0.999027 1.992031
best 0.998004 0.998004 0.998004 0.998004 0.998004 0.998004
Avg 0.998004 1.593234 1.166875 0.998004 0.998107 1.196819
Std 2.34 x 10716 0.958412 0.362935 2.01 x 10715 0.000323 0.397606
F9

worst 1528.366 5142.015 2215.496 2302.871 5755.439 4349.2
best 1472.889 1557.776 1443.205 1428.962 1488.148 1450.039
Avg 1503.786 2462.484 1580.193 1655.434 2510.73 1833.8
Std 19.26844 978.4552 223.2629 287.2931 1264.939 843.7423
F10

worst 1794.68 1838.131 1763.443 1782.14 2200.955 1840.59
Best 1744.138 1731.296 1722.813 1725.397 1766.414 1744.772
Avg 1774.579 1781.842 1738.947 1748.674 1898.936 1781.998
Std 17.10128 32.03933 10.8574 22.15373 122.3724 30.2191
F11

worst 2260.104 2338.993 2264.487 2288.434 2319.733 2388.341
Best 2209.787 2204.09 2200.005 2200.003 2201.822 2205.34
Avg 2236.802 2272.26 2211.444 2211.249 2265.511 2272.888
Std 18.17673 56.04231 18.0651 25.8142 44.29724 71.44948
F12

worst 2717.367 2778.692 2772.984 2762.261 2824.593 2857.503
Best 2521.748 2746.416 2500.074 2500.073 2505.906 2770.847
Avg 2626.946 2767.838 2669.676 2629.372 2710.07 2799.953
Std 61.88762 9.524766 114.739 111.2591 104.6337 28.32715
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Result best so far Result best so far

Result best so far

2.3.2. Convergence

Convergence is the ability of the algorithm to search and converge to an acceptable
solution in a certain time. Convergence is an important index to evaluate the performance
of the algorithm. An algorithm has high convergence, which means fast optimization speed
and high precision. Generally, the convergence speed can be measured by the number of
iterations, and the convergence value can measure the accuracy.

The convergence curves of AIAGS and the other five algorithms in 12 benchmark
functions are shown in Figure 3. It can be seen from Table 2 and Figure 3 that the con-
vergence speed and optimization ability of AIAGS are not the strongest in individual
benchmark functions. On the whole, AIAGS is far better than other immune algorithms
in terms of convergence speed and optimization ability, and it is also better than the other
two algorithms.

2.4. Summary

In this chapter, the immune algorithm’s stimulation function and mutation strategy are
improved, and simulated annealing is added to the final step to select the optimal solution.
The core idea of these improvements is to avoid finding the optimal local solution. After
improving the algorithm, 12 different types of benchmark functions are used to evaluate
the algorithm’s performance. Experiments show that the development and exploration
ability of AIAGS is significantly improved compared with the previous immune algorithm.
These conclusions provide substantial proof for the following system identification work.
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Figure 3. The convergence curves of AIAGS and other six algorithms.

3. Identification Method of MIMO Fractional Order Hammerstein Model
3.1. MIMO Fractional Order Hammerstein Model
3.1.1. Fractional Order Differentiation

At present, there are three definitions widely used in the field of fractional calculus:
Griinwald-Letnikov (GL), Riemann-Liouville (RL), and Caputo definitions. Because the
GL is easy to program [43], this paper considers it the research object. The definition of
fractional order calculus can be expressed as

Dif0) = fimae T -1/ (4 )t ®
where « is the fractional order. Because this paper explores differential equations, & > 0.
is the sampling time; [] means that the integer part is reserved; (—1)j ( t; ) is the binomials
of (1 —z)“. By denoting w;" to replace the binomials, so w}" can be expressed as

o il @) - (CDT(a+1)
@ =( ) = rgrnre i ©

Finally, when ty = 0, the definition of fractional order calculus can be expressed as

- ,
DEf() = 1 Loy i f(t = jh) 10)

10



Mathematics 2022, 10, 212

3.1.2. MIMO Fractional-Order Hammerstein System

The MIMO Hammerstein model of this paper can be schematically represented in
Figure 4. Hammerstein model is a typical nonlinear model composed of static nonlinear
block and dynamic linear block. the dynamic linear block can be expressed as

yl(t) Gl,l G1,2 e Gl,M u’l(t)

(t Gy Gua ... Gy b (t
yz. ) _ .21 2 2M 2.( ) a1
yN(t) Ger GN/Z e GN,M u}/l(t)

where y(t) is the kth system output; u)(t) is generated by the lth system input u;(t)
through the nonlinear block, which can be expressed as

up(t) = cia-fia (i (8)) + o fia(w (6) + .+ iy, fim, (1 (£))
— vy . t
m—1 Clm fl,m(”l( ))
where ¢; . are coefficients to be identified; f; .() are a series of basic functions. Gy is

a fractional-order transfer function, which can reflect the relationship between uj(t) and
yi(t); it is defined as

(12)

_ bgims™ + bimo1s" D+ b

(13)
) S + g 15UV 4 g

G, (s)

where a; ;. and by ; . are coefficients to be identified; « is the fractional order to be identified.
For the convenience of calculation and programming, in this paper ay ¢ is assumed to be 1.
According to Equations (11) and (13), the kth system output can be expressed as

Gratt) + Grauty + -+ - + G pity

b1 S Abg 11 STV b by

A1 S™ A ay gy 1 ST ety 15241 L
bk/Z,ms"m‘*'bk/z,m—lSMk])A+“'+bk,2/0 ! (14)
o S a2 1 ST D g5 S 412

b S™ +beam—1 S D A b
TS+ a1 ST D a1 ST M

Yk

.

Nonlinearity *| Linearity
Block . Block

— ) .
iy, (k) Hy (k)™ (k)

u(k) u1’(k) yi(k)

Figure 4. MIMO Hammerstein model.

By reduction of fractions to a common denominator and simplifying Equation (14),
we can get an equation described as

(Ak,NA SNax + Ak,NA,l S(NA71>IX + -+ Ak,15“ + l)yk
= (Bk,l,NBSNB'X + Bk,l,NB—ls(NBil)a NI Bk,l,O) u/1+
(15)
<Bk,2/NBSNBD‘ + Bk,Z,N3715<N371)a 4+t Bk,2,0) ”/2 4+ 4

Bi N SV + B ng—1SNETDE 4 Bk,M,O) Wy

11
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@k(t) = [@k,A( ) ®Bk10(t gBkll( )

g, (1) = [):][:/ ]w”fil(ul(f—]h))

where A is the polynomial containing a; B is the polynomial containing a and b; the

coefficient of fractional order Ng = M % n, Ng = (M — 1) * n + m. To sum up, the MIMO

fractional-order Hammerstein system discussed in this paper can be expressed as

() + T4 AgiDPyi(t) = M, Y20 By, iDItuj(t) (16)
i (t) = yk(t) +o(t)

where v(t) is the Gaussian white noise; y;(t) is the measured output containing noise.
According to Equations (10) and (16), the MIMO fractional-order Hammerstein system can
be expressed as

M np e

[t/h]
_ . kL i o
y(t) = (1+ZM A /h“‘) |:120le11121 e Clm” _);0 w; Jim (i (t = jh))

nA [t/h] . )
B T e
i= j=

17)
o(t)

3.2. Parameter Identification Based on Auxiliary Model Recursive Least Square Method

In the MIMO fractional-order Hammerstein model, all the coefficients and the frac-
tional order are needed to be identified. Previous articles usually considered only part
of coefficients or for the SISO system. The work of this paper is rarely concerned before.
The identification work is divided into coefficient identification and order identification.
However, the two results affect each other, which cannot identify coefficients precisely
without a precise fractional order. This paper will first use a series of input and output data
to obtain the initial values of coefficients and the fractional order by the AIAGS algorithm
mentioned above. The initial value is a little precise. Then, the initial value will be used to
get the parameter identification result of the fractional-order Hammerstein model through
the auxiliary model recursive least squares (AMRLS) algorithm.

3.2.1. Coefficient Identification

According to the basic knowledge of system identification, the input-output relations
can be expressed as

i (£) = yie(t) + o(t) = D ()0 + o(t) (18)

where @ (t) is the variable vector including input-output data, which is expressed as

), BBy (D BB (1), @Ble(t),..,,GBk,M/”B(t)]
ra(t) = [~ T4 wtye(t = ), = D w0yt — i) 19)

t/H
T i fan(t = i)
According to Equations (16) and (17), the vector 6y is found and expressed as

O = [0, O8,100 Oy, OBpggr /O |
Oka = [Qi1, Q2 r Qiny) (20)

08, = [Wi1ic11 - WiniClme -+ Wimicm, - - - WimiCmm, ]
where
ki
. hw(
Qi = —2—%—
144
= hl(\ (21)
Bru
_ W
Wilj = —a
1+Zx 1 pin

12
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It can be clearly seen that 6 contains coefficients that need to be identified. It is worth
mentioning that yy (t — jh) is unknown so that 6 4 cannot be identified directly by @ 4(t).
According to references [44], an auxiliary model is used to estimate the unknown variable
Yk (t — jh). The auxiliary model of this paper can be schematically represented in Figure 5.
The main idea of the auxiliary model is that the real output of the system y;/(t) is replaced
by the output of the auxiliary model y,,,,x(¢). Then, the identification problem has changed
from the relationship between y;/(t) and u; to the relationship between y,,,(t) and u;.

(k) uy’(k) »(x)
- "|Nonlinearity - 7| Linearity [
C Block P Block .
3 1= -
Uy (K) iy,"(K) Yulk)

il “nml’ K JYam1 (k)
> : I T i —t

Nonlinearity . Linearity
Block ; Block

Figure 5. The MIMO Hammerstein model based on the auxiliary model.

According to Figure 5, the input-output relations of the auxiliary model can be writ-
ten as

Yamk(t) = gumk(t)‘eaka (22)

where

gamk(t) = [@amk,A(t) @Bklo(t) gBk,l,Z(t)""’gBk,l,nB (t),... gBkMO(t)'gBk,M,z(t)"'"gBk,M,nB (i’)]

gumk,A(t) = [ Z][t/lh] w; yamk(t _jh)r cees T ][t/f] wnAa]/amk( - ]h)] Oamk = Ok (23)

The estimate of @(t) can be used as the value of the auxiliary model information
vector @,,k(t) and the parameter identification of 6 can be used as the value of the
auxiliary model parameter vector 6,,,;. Define the criterion function as

1(07) = 3 X [ )~ Za(6T] 4

By finding the minimum value of the criterion function, the value of &, (i )ékT can
approach the value of y;/(i) to identify ;. The minimum value can be obtained by the
following equation.

aJ (6, )
(%k]) = - Z D amk ( ) [yk ( ) amk(i)ekT} =0 (25)
36,

When Y @k (i — 1)@k (i — 1) can be inversed, the value of 0} can be identified
by the recursive least squares as follows:

13
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6’ (1) = [Ty Bank” (0 = 1) B = 1)] ™ Ty BT (D' ()
6 (1) = 6" (£ = 1)+ L [ (1) = Bk (D6 (1))

L(t) = P(t - 1)®uka(t) [] + Qamk(t)P(t - l)gaka(t” N
P(t) - [I - L(t)@umk(t)]P(t - 1)

1 (26)

where P(0) is a diagonal matrix in which the main diagonal elements are huge and equal.

According to the above equations, the elements of 6 are all identified. Without losing

generality, assuming c; ; as 1 can facilitate calculation and ensure the uniqueness of the

final parameters. Then, the unique values of Wy, ; and ¢, are calculated; they can be
expressed as

Wy = 0p,,, [(1—1) xme + 1}
e 08 (K) 27)
L = LiZo Wi

So far, the estimates of A, B, and ¢ have been obtained.

3.2.2. Order Identification

In the previous section, this paper discusses the identification of coefficients. Substi-
tuting the accurate estimated value of the coefficients into Equation (17) can identify the
order accurately. Define the criterion function as

J@) = 5 Yoy [ () — (i) e8)

By finding the minimum value of the criterion function, the value of ¥ (i) can approach
the value of y;/(i). The minimum value can be obtained by the following equation:

U)oy 2 ) — i) = 0 9)

where

Will) — _ 0 (G (s*)u) () + Gra(s*)uh(E) + - - + Grpg(s®)uhy (1)
_ % By, N SNBY -+ Br 10
1=0 (Ak,NAsNAumH)Z (30)

Ns-Bk/l/NBSN““"*B“JSA} In(s)uj (1)

(Nag-Apn SNA® 1o A 1s%) —
(Na-Agn, k1s") Ao, ST

According to references [24], In(s)-u}(t) can be replaced by s*-(In(s) /s*)-uj(t). The in-
verse Laplace transform of In(s) /s* is a digamma function can be expressed as

_ifIn(s)\ 71 1 dl(a)
() = fw a0 e
Then, In(s)-uj(t) can be expressed as
u [ﬁ dl;(a"‘) D*ul () — ﬁ / ‘(= 1) M in(t T)u;(t)dr] (32)

It’s easy to see that « can be calculated by Equations (28)—(32).

14
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3.3. Summary

So far, the estimates of A, B, ¢, and « have been obtained. Because A are polynomials
about a, B are polynomials about a and b, it is feasible to estimate the value of 14 a by the
value of n4 A. Then, it is feasible to estimate the value of b by the value of 2 and B. To sum
up, all estimates work has been completed.

4. Experimental Results

In this section, two numerical examples will demonstrate the validity of the pro-
posed method.

4.1. Example 1

Consider the following model, which is expressed as

ya(t) G11 Gip uy(t) ],
= t) =vy(t) +o(t 33
[ e Sl | P PICRO PR )
where . 5
G = 5w G2 = 5059/
_ 4 _ 5
Go1 = g G22 = 559 (34)

uy (t) = up(t) +0.5u12(t) + 0.3us3(#) + 0.1u14(t)
uh () = up(t) + 0412 (t) + 0.2up3(£) + 0.1ux* (¢)

The inputs u; and u; are persistent excitation signal sequences with unit variance
and zero mean. v(t) is the stochastic Gaussian noise with zero mean and variance is 0.005.
Then, the outputs y(t) are generated by their respective transfer functions of the MIMO
fractional-order Hammerstein model.

According to the model, the 0 to be identified are

0 = [a1,1,1,81,21,b1,1,0, 6120, 82,1,1, 2,21, b2,1,0, 6220, €1,1, €12/ €13, €21, €2,2, €2 3, &] 35)
=[5 34,3 62 4,5 05,03, 0.1, 04, 02, 0.1, 03]

The identification steps are described in Section 3. At first, the intelligent optimization
algorithm identifies the initial value of the model. Then, using AMRLS to identify the model
coefficients, and at this time regarding the initial value of fractional order as the model’s
actual value. When the coefficients are estimated, the estimated values of the coefficients
are considered to be the true value to identify the fractional order. Finally, identifying
coefficients and order is repeated until the iteration’s end or satisfactory results are obtained.
The pseudo-code of the identification process is explained in detail in Algorithm 2.

Algorithm 2: Identification process

Step.1 Collect the dates of all inputs, outputs;

Step.2 Obtain the initial of unknown parameters by using intelligent optimization algorithm;
Step.3 While m < max number of iterations M;

Step.4 Estimate the value of model coefficients according to Equation (25);

Step.5 Estimate the value of fractional order according to Equation (29);

Step.6 If the two criterion function values ] within the actual accuracy requirements;
Step.7 Break;

Step.8 End;

Step.9 m=m+1;

Step.10 End while;
Step.11  Return the best solution.

In order to reflect the importance of the initial value of fractional order, in this section,
the initial value is identified by three different optimization algorithms: AIAGS, HHO,

15
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and AO. The next identification work is carried out under four initial values. This section
evaluates the final identification results from two aspects: RQE and MSE. They can be
expressed as
(6-0)’

o (36)
MSE= ):L:l(z[i*?i)z

RQE =

where § and ; are estimated values; 6 and y; are true values.

The final identification results obtained by Algorithm 2 are shown in Table 4, and the
RQE and MSE of the results are shown in Table 5. The outputs of the real model and the
outputs of the model obtained through identification are shown in Figures 6 and 7. Figure 8
shows the estimated fractional-order convergence curve.

Table 4. The final identification results.

Method
(and a1 a1p1 b bigo 4211 4221 baipo bapo €11 i €3 1 2 03 « )
AMRLS)
AITAGS 5.127 3.120 3976 2959 6.118 2.017 3.996 4970 0.501 0.289 0.095 0.400 0.200 0.100 0.299 0.333
AO 4619 3325 3.887 3465 5377 1760 4.196 5.272 0.509 0.297 0.098 0.404 0.198 0.098 0.275 0.391
HHO 4.641 3329 3.882 3448 5289 1757 4.152 5.283 0.508 0.296 0.097 0.404 0.198 0.099 0.278 0.382

Table 5. The RQE and MSE of the results.

Method
(and AMRLS) AIAGS AO HHO
RQE 0.1360 0.2931 0.2987
MSE 0.0144 0.0944 0.1019
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Figure 6. The real output 1 and the identified output 1.
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Figure 7. The real output 2 and the identified output 2.
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Figure 8. The estimated fractional-order convergence curve.
4.2. Example 2

Consider the following model, which is expressed as

[ ][ @ e ][ 5]

¥ (t) = y(t) +o(t)

where o7
_ 5 _ 17507419
Gi1 = 571 G12 = q5itaria0751
_ 18415 _ 1
Go1 = g5t G22 = 160757

u(t) = up(t) +0.5u1%(t) + 0.2u13 () + 0.1uq*(¢)
uh(t) = up(t) + 0.4up?(#) + 0.3u23 () + 0.1up(t)

(37)

(38)

The parameter meanings are similar to that of Example 1, so 6 can be expressed as

0 = [a1,1,1,8122, 81,21, 11,0, 01,21, 01,20, 82,12, 211, 82,21, 62,11, 21,0, D2,2,0, €11, €12, €1,3, €21, €22, €2,3, &]
= [2, 15,13,5,1.7,19,22,21,1.6,1.8,1.5,1, 0.5, 0.2, 0.1, 0.4, 0.3, 0.1, 0.7]

(39)

By repeating the identification process similar to Example 1, the final identification
results are shown in Table 6, and the RQE and MSE of the results are shown in Table 7.
The outputs of the real model and the outputs of the model obtained through identification
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are shown in Figures 9 and 10. Figure 11 shows the estimated fractional-order convergence
curve.

Table 6. The final identification results.

Method
(and a1 a2 a1 b bign bigo a2 4211 201 baag boio brpo 1 2 3 @1 Gp 03 o4
AMRLS)
AIAGS 2.002 1.501 1.297 5.033 1.703 1915 2164 2215 1.766 1.675 1.564 1.029 0.504 0.191 0.095 0.385 0.293 0.101 0.700
AO 2946 1453 1.174 5.642 1.127 1.832 2459 2544 0.733 4.680 1.626 1.122 0.483 0.188 0.100 0.347 0.290 0.106 0.582

HHO 3.182 142 1197 5.697 1.004 1.808 2463 2.605 0.691 4.962 1.631 1.132 0482 0.188 0.100 0.344 0.288 0.106 0.570

Table 7. The RQE and MSE of the results.

Method
(and AMRLS) AIAGS AO HHO
RQE 0.1819 0.6579 0.6935
MSE 0.0351 0.5133 0.6626
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Figure 9. The real output 1 and the identified output 1.
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Figure 10. The real output 2 and the identified output 2.
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Figure 11. The estimated fractional-order convergence curve.

5. Conclusions

This paper discusses a new identification method for MIMO fractional-order Hammer-
stein models. In order to improve the accuracy of identification results, the identification
process needs a heuristic algorithm to provide the initial value. Because the immune algo-
rithm is prone to premature convergence, this paper improves the immune algorithm and
proposes AIAGS. In AIAGS, the immune algorithm’s stimulation function and mutation
strategy are improved, and simulated annealing is added to the final step to select the
optimal solution. The core idea of these improvements is to avoid finding the optimal
local solution. Then, through the obtained initial value, the auxiliary model recursive least
squares method is used to accurately identify all the MIMO fractional-order Hammerstein
model parameters. The experimental results show the effectiveness of the proposed algo-
rithm. The proposed methods in this paper can be applied to other literature [45-47], such
as parameter identification problems of different systems, engineering applications, fault
diagnosis, and so on.
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1. Introduction

The study of differential equations with fractional order has become increasingly
popular in recent decades. The reasons behind it are fractional order derivatives provide
powerful tools for describing inherited or defined properties in a wide range of science and
engineering fields [1-8].

There are several approaches of fractional derivatives, Riemann-Liouville, Caputo,
Hadamard, Hilfer, etc. It is important to cite that the Caputo derivative is useful to affront
problems where initial conditions are done in the function and in the respective derivatives
of integer order. Due to the importance of the Caputo version, there are many versions
established as generalization of it, such as Caputo-Katugampola, Caputo-Hadamard,
Caputo-Fabrizio, etc. Furthermore, it is drown attention of huge number of contributors to
study physical and mathematical modelings contain it and its related versions, see [9-13]
and references cited therein.

Finding exact solutions to the differential equations, whether they are ordinary, partial,
or fractional, is a extremely difficult and complex issue, and that is why mathematicians
have resorted to studying the properties of solutions such as existence, uniqueness, stability,
invariant, controllability and others. The most important of these properties are existence
and uniqueness which attracted the attention of many contributors to their study [14-20].
Furthermore, Ulam-Hyers stability analysis that is necessary for nonlinear problems in
terms of optimization and numerical solutions and plays a key role in numerical solutions
where exact solutions are difficult to get.

The fractional differential equations (FDEs) with instantaneous impulses are increas-
ingly being used to analyze abrupt shifts in the evolution pace of dynamical systems, such
as those brought about by shocks, disturbances, and natural disasters [21,22]. The duration
of instantaneous impulses is relatively short in comparison to the duration of the overall
process. However, certain dynamics of evolution processes have been observed to be
inexplicable by instantaneous impulsive dynamic systems. As an instance, the injection
and absorption of drugs in the blood is a gradual and continuous process. Here, each
spontaneous, the action begins in an arbitrary fixed position and lasts for a finite amount
of time. This type of system is known as a non-instantaneous impulsive system, which
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are more suitable for investigating the dynamics of evolutionary processes [23-25] and the
references cited therein. Hernandaz and O’Regan [26] discussed the evolution equations
involving non-instantaneous impulses of the form:

X, = Ax(t) +f(t'x(t))/ te (Sk/ tk+1}/k = O/ 1/' ce,m,
y(t) :gk(t,x(t)), te (fk,Sk},k:‘l,Z,n. ,m,
x(0) = xp.

Liu et al. [27] explored generalized Ulam-Hyers—Rassias stability for the following
fractional differential equation:

0,w

‘DY z(w) = f(w,z(w)), w e (wy,s), k=0,1,---,m 0<0v<1,
Z(ZU) = gk(w,z(w)), w e (Skflrwk]r k= 1,---,m

where °Df , is a Caputo derivative of fractional order 0 < v < 1 with the lower limit 0.
Ho and Ngo [28] analyzed generalized Ulam-Hyers—Rassias stability for the following
fractional differential equation:

DYPx(t) = f(t,x(1)), t€ (bl k=01 ,m0<a<l,
x(t) = Ie(t, x(t)), te (sp b, k=1,---,m,
x(at) =xg

where CDZ’f is a Caputo—Katugampola derivative of fractional order 0 < a < 1. Recently,
Abbas [29] has studied non-instantaneous impulsive fractional integro-differential equa-
tions with proportional fractional derivatives with respect to another function by using the
nonlinear alternative Leray-Schauder type and the Banach contraction mapping principle

WDPSY(E) = Fty(0),aTPPSY(D), 1 € (et k=01, m,
y(t) =Yt y(8)), te (tusl, k=12, ,m,
oIPP3y(a) = yo, Yo ER

where 0 < & <1,8,0 > 0,,D%"8 is the proportional fractional derivative of order a with
respect to another function g.

It is remarkable that the most of contributions focus on the case when the order
of fractional derivative lies in the unit interval (0, 1). This observation encourages us to
study these equations when the order of fractional derivative lies in the unit interval
(1,2). Furthermore, although the Generalized Liouville-Caputo fractional derivative is
considered a generalization of Caputo and Hadamard fractional derivatives, there is a
rareness of the studies with this approach.

Inspire of the above, we investigate the existence of solutions for non-instantaneous
impulsive fractional boundary value problems in this paper. Specifically, we consider the
following problem:

CDgfy(T) = h(T’y(T)leipy,(T))/ TE (Srr TH»lLr = O/ 1/ e rk/
y(7) = @ (7, y(7), y(7r — 0), T€e(%,8),r=12--,k
V(1) = Y, (1,y(7), y(% — 0), Te (,8),r=12-,k
y(0) =yo, limeso TPy (1) =y1, yoy1 €R

)

where all intervals are subset of | = [0, T}, DBl s a generalized Caputo-Liouville (Katugam-
pola) derivative of order 1 < f < 2and type0 < p <landh: ] xR xR — Risa given
continuous function. Here, 0 =59 < 74 <51 < -+ < T < 8¢ < Tr1 = T,k € N are fixed
real numbers and @, and ¥, : (7,,5,) — R, 7 =1, - -, k are non-instantaneous impulses.
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The main objectives of our work are to develope the existence theory and Ulam-Hyers
stability of non-instantaneous impulsive BVPs involving Generalized Liouville-Caputo
derivatives. This work is based on modern functional analysis techniques. Three basic
results introduce: the first two deal with the existence and uniqueness of solutions by
applying a nonlinear Leray—Schauder alternative theorem and the Banach fixed point
theorem, respectively. While the third concerns the Ulam-Hyers stability analysis of
solutions for the given problem by establishing a criterion for ensuring various types of
Ulam-Hyers stability.

For the rest of the paper, it is arranged as follows: Section 2 provides some preliminary
concepts about our work and a key lemma that deals with the linear variant of the given
problem, along with giving a formula for converting the given problem into a fixed point
problem.Using the Banach contraction mapping principle and the Leray-Schauder nonlin-
ear alternative, the existence and uniqueness of problem (1) are presented in Section 3.

Remark 1. For fractional differential equation for non-instantaneous impulsive (1).The inter-
vals (ty,s¢],7r = 1,- -+, k are known as non-instantaneous impulse intervals, and the functions
P, (7,y(1),y(t — 0)),r = 1,- - -, k are known as non-instantaneous impulsive functions. The
fractional differential equation with non-instantaneous impulses (1) is reduced to a fractional
differential equation with instantaneous impulses if - = s,_1,r =1,--- k.

2. Preliminaries

Let the space of continuous real-valued functions on | be denoted by C(J,R) . Consider
the space

PC(I,R) = {y : ] - Ry € C((Tker+1]/R)}

and there exist (7, ) and y(7," ),k = 1,- - -, r with y(7,) = y(m).
Furthermore, consider the space:

PCY(J,R) = {y:] = R:dy € PC(J,R)}

such that 6y(7") and dy(7, ) exist and dy is left continuous at 7 for k = 1,---,r and
8 = t17Pd/dt. The space PC}(J,R) equipped with the norm:

Iyl = su};{\y(T)\Pc +10y(@lpert = ly(@llpe + 116y (D)l per-
TE

Furthermore, we recall that:
AC'(J,R) ={h:] >R kI, ., K" €C(J,R)}

and h("~1) is absolutely continuous.
For 0 < € < 1, we define the space:

Cep(LR) ={f :] = R: (v —af)*f(1) € C(J,R)}

endowed with the norm

flleop = (2 = a?)*F(D)]lc-

Furthermore, we define a class of functions f that is absolutely continuous 6" ~!,n € N
derivative, denoted by AC} (], R) as follows:

AC!(J,R) = {f (] = R:6f € AC(J,R),6 = Tlfﬂ%,k =01, ,n— 1}

Equipped with the norm
n—1
fllex = Y 116 flle-
k=0
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Generally, a space of functions that is endowed with the norm
n—1 .
flle, = X 116 Flle + 116" fllc,,
k=0
is defined by
Coe(R) ={f:]=R:f e AC;(R),8"f € Cep(],R)}.
Note that Cf, = Cj.

Definition 1 ([30]). The left-sided and right-sided generalized fractional integrals of order & > 0
and type 0 < p < 1 are defined, respectively, by:

1 f(x ‘r’ w6 e

19 f(x) = Fr'(“)/ (xf — 0)* 141 £(1)dt.

Definition 2 ([31]). Letn = [a] +1, n € N,0 < a < b < coand f € AC}[a,b]. The left-sided
and right-sided Generalized Liouville—Caputo-type (Katugampola) fractional derivatives of order
« > 0and type 0 < p < 1 are defined via the above generalized integrals, respectively, as

n 1-n+a .y -1 n
(‘D F)(x) = (””(”i) f><x>=rp(n_a>./a (xp_t:p)lnw(flpi) f(pydt,

n N d n 1 n+w -1 d n
(b ’p<—x1 de> f) (x) = n—IX)/ (xp — tp)1-nta <—t1 pdt) f(t)dt.

Lemma1 ([31]). Letn —1 < a <n; n € Nand f € AC}[a,b] or f € C}}[a,b]. Then,

n—1 sk 0 _ k
prD s - - T RO (P2

k=0

n—1 (_1\ksk _ k
BrDse = o - ¥ LB (R

k=0

(‘Dy? F)(x)

In particular, for 1 < « < 2, we have:

Y st a),

LEDYf(x) = f(x) = f(a) -

1D f(x) = £(x) — F(b) + 2 )

Lemma 2. Let1 < B < 2and v : ] — R be an integrable function. Then, there is a solution to the
linear problem:

CDf,"oy(T) =v(7) T€ (5,521),7=0,1,--- ,k
y(7) = @ (1, y(7),y(7r — 0), Te(n,s),r=12--,k

=Py (1) = ¥, (1, y(1), (% — 0), T€ (T,8),r=12,--,k @
y(0) =yo, lim ™Y (1) =y, yoy1 €R
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given by:

1-B ot
;i(iﬁ)/o (T = #0)P oDt +yo + 7f, T (0,7,
qD{_(’g’y(T),y(Tr ; 0)), TE (TY/ Sr],
y(t) = g(iﬁ) T tl’*l(’rp — tp)/gflh(t)dt + @, (s, y(sr),y( — 0))

™ — sl

®)

¥, (s, y(51), y(1 — 0)), T € (51Tl

Proof. Applying the operator Iﬁ’p

Lemma 1, we have:

to fractional differential equation in (2) and using

™ — s

y(t) = Iﬁ/pv(r) +c ooy and  TI7PY(1) = Iﬁfl’pv(r) +ca,

where ¢y, ¢, €R, r=0,1,-- -,k are constants to be determined.

e  Fort € [0, 7], we obtain:
T _
y(t) = Ig’pv(r) +c10+ cz,o? and  T'7PY(1) = Ig Y 0(T) + 2.

Applying the initial conditions y(0) = yo and lim,_,0 *~'y/(7) = y; give c19 = yo
and ¢0 = y; which imply that:

™ _ _
y(t) = Ig’pv(f) + Yo +y1? and  TI7PY(1) = Ig LPy(7) +y1.

e Fort e (1q,51]. Then,
y(1) = @1(r,y(0),y(m =0))  and  y(1) =" ¥i(r,y(1),y( - 0)).
e Fort € (s1, 1] Then,

0
T — 8]

y(t) = Ifl’pv(r) +c11+C21 and TPy (1) = If;l’pv(r) +c21.

Due to the previous impulsive conditions, we get
c11 = Di(s1,y(s1),y(r1 —0)) and co1 = Y1(s1,¥(s1),y(t1 —0))
which imply that

0
T — s

(1) = EPu(1) + @1 (s1,y(s1), (11 — 0)) + ¥1(s1,y(s1),y(11 — 0)) PR

0y (1) = I o) + ¥a(syy(s1), y(n — 0).
e By similar process. For T € (sy, Ty+1]. Then,

TP

_
y(tr) = Iﬁ"”v(r) + @ (sr,y(sr), y(mr —0)) + 0 Y¥r (s, y(sr), y(r = 0)).

Hence, from the previous, we obtain the solution (3). By direct computation, the
converse follows. The proof is complete. [
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Next, we present the concept of Ulam stability for problem (1). First, consider
£ =PCYJ,R)NAC3(],R) withy € € and € > 0. Let us introduce the following inequality

IDEPy(r) —h(T)| <e  TE (STl r =01,k
ly(T) — |l <e TE(TWS|r=1--,k @)

T =Fy' (t) — ¥, <eg, Te (8, r=1--k

Definition 3 ([32]). If there is a constant A > 0 and € > 0 such that for any solution y € & of the
inequality (4), there is a unique solution y € & to the problem (1) fulfilling

[7(7) —y(D < Ae.
Then the problem (1) is said to be UH stable.

Definition 4 ([32]). If there is a function u € (R*,R™),u(0) = 0, for € > 0 such that for any
solution ij € & of the inequality (4), there is a unique solution y € & to the problem (1) fulfilling

17(7) =y(D)|l < ule).
Then the problem (1) is said to be GUH stable.

Remark 2. If one has a function ¢ € & together with a sequences o;,v = 0, - -, r dependent on y.
Then y € & is called a solution of the inequality (4) such that:

@) lo(t)| <elorl <e Telr=0--k
(b) DEPy(t) = h(t) + o(1), TE (30,1l r =0,1,- k
(e) ¥(r) =2 (7,5(7), (E—O)+Qn T€ (v, r=12,k
(d) (. py( ) =Y (7, ¥(1), y(t — 0) + ar, Te (t,s),r=12,--- k.

3. Existence and Uniqueness Results

Our results for uniqueness and existence for problem (1) are presented in this section.
By using Lemma 2, we convert the non-instantaneous fractional differential Equation (1)
into a fixed point problem. define the operator G : £ — & by:

/ 1 VB (t)dt + yo + %TP, T€ 0,1,
17(; y( ) y( _0)) TE (Trlsr]/
e p(ﬁ) #7120 — )P R(E)dt + @y (7, y(sr), y(Tr — 0)) ®
T —ys,

Yr(sr,y(sr), y(tr — 0)), T € (81, Try1]-

where h(7) = h(t,y(T), TPy (7)).
To explain and prove our main results, we first introduce these hypotheses. Consider
the following

(91) The functionh : [0, T] x R x R — R is continuous and ®,, ¥, : [1,5;] x Rx R — R
are continuous functions Vr =1, -+ ,kand k € N.

$52) |h()| = |h(T,y, T Py")| < q(T)v(|y|), where g € C([0, T, RT) and v : Rt — Rt isa
nondecreasing function.

($3) There exist constants ¢, > 0,07 >0, r =1,--- ,k;k € N such that
|, (T,y,0)| <0, and [Yr(T,y,0) <O

Vteln,s] , yveR
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(94) There exist A > 0 satisfies ||y||¢ # A for somey € £.

(95) There exist positive constants x1,, k2, k7, and k5,, ¥ = 1,-- -, k;k € N such that:

| (T, y1,01) — P (T, y2,02)| < K1ply1 — Y2l + K20 |01 — 2],
[Fr (T, y1, 1) = ¥r (T, y2,02)| < K5 ly1 — vl + 55,01 — 02

foreach T € [1,s/] and y1, 12, 01,02 € R.
($6) There exists £ > 0 satisfies

(T, y,8y) = h(T,u,6u)| < L(|y — ul + 6]y — uf)
Vte[0,T]and y,u € R.

Below are the short constants that we will use later to simplify handling:

Q=0(p)+0(B-1) (6)
O, = O, (B) + O, (B 1), @)
A
Q = ’ (8)
Qllqllo(A) + lyol + (o + )
A
Qly = m/ (9)
QZr A (10)

 Olgllo(A) + 8 + % (o + TP =)
wherer =1,2,--- ,k;k €N,

pp
T

0 _ sP\B
= grpen a,p) = L)

o) ~ PPT(B+1)

Lemma 3 ([33,34]). (Leray—Schauder nonlinear alternative) Assume that £ is a Banach space, B
is a convex closed subset of E, and Y C B is an open subset and 0 € Y. If F : Y — B is continuous
and compact, then either

e InY, F has a fixed point; or

e Forsome A € (0,1), there exists y € oY and y = AFy.

Theorem 1. Consider Hypotheses ($1)-($4) satisfied. If

mraX{ Q,91, 9}t >1

where Q, Q1, and Qy, are given by Equations (8), (9) and (10), respectively. Then, the problem in
Equation (1) has at least one solution in [0, T).

Proof. Verifying the hypotheses of Leray-Schauder nonlinear alternative involves a num-
ber of steps. The first step is to demonstrate that the operator G : £ — £ defined by
Equation (5) maps bounded sets into bounded sets in £. In other word, we show that for a
positive number w, there exists a positive constant Z such that |Gy||¢ < Z for any y € B,
where By, is a closed bounded set defined as

Bo = {(n,0y) 1y € EAllylle = llyllpe + 18yl per < 0}
with the radius:

, oy
w > max{ Qo) + ol + U)o+ ), 0+ 07, Onlalot) + o4 % o 17 - ).
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Then, in light of (£;) and (£3), we have
e Casel. Foreach 7 € [0, 77| and (v, y) € By Using (6), we have

g |y1\
IGylipe < sup I8P [R(t)| + [yol + \%Tﬂ < Q(B)|lqllv(w) + [yo| + =

T€(0,11)

Similarly, one can establish that
1,07
16Gyllper < sup I [R()| + |1 | < QB = 1)llgllo(w) + |y |-
T€l0,1]
Consequently, we have
16yl < Qlalo(@) + bl + Lo+ o) = 7.

e Casell.Foreacht € (1,s/], r =1,2,--- ,kand (y,dy) € By, we get
1Gylle = 11Gyllpc + 1691l pe1 < O + 87 := Toy.
e Caselll. Foreach T € (s, 41], r =1,2,--- ,kand (y,dy) € By. Using (7), we have

—

IGyllpc < sup Isﬂr’pm(t){ + |¢r(sr,y(sr),y(1'r - 0))| + |T” rTr(Srry(Sr):y(Tr - O))‘

TE(sr,Tre1)

Qr(B)lqllv(w) + 0 + %(Tp — ).

In a similar manner, one can obtain:
[6Gyllper < Qr(B=1)llq]v(w) + .

Hence, we deduce that:
19*
IGylle < Qllgllv(w) + 6 + ;’(P + TP =) =T,

From the above three inequalities, we can conclude that ||Gy|ls < Z where

7 = max, {Il,IZV,Iy}. Thus, the operator G maps bounded sets into bounded sets
of the space £.

In the next step, we check that the operator G maps bounded sets into equicontinuous
sets in £.Considering the condition (£)1), G is continuous.

e Casel.Foreach0< {1 < {» < 1 and (y,d8y) € By, we obtain that
1= 1y N
(G9)(@2) ~ (G9) @) < gy [ 47" [(@ =) — (g — )P | o) s

PP e oy vl
ey A R IO L ()
ly

1 B _ ooP |
< oG Japeg gy (687 - 687) + 50 (& - )

=0 as §2_)§1~

Similarly, one can establish that:
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(0GY)(82) = (6Gy)(81)]
2

p 1 0
< lllo(h = ([ e @ = 002 = @ =2 [0 - eyf 2

1 p-1
< 2lallov) 55 (65 - ¢f)

=0 as (»— 1.

e Casell. Foreacht, < {1 < {2 <s,r=1,2,--- ,kand (y,dy) € B, we have

1(9y)(Z2) = (Gy)(G0)| < [Pr(G2,y(82), y(7r = 0))] = | Pr(T1, y(01), ¥ (T = 0))]
1(0Gy)(82) = (6Gy) (G| < [¥+ (82, ¥(82), y (T — 0))| = ¥ (G0, y(G1), y(T = 0)).

Due to the continuity of both functions. It is clear that the above inequality approaches
zero when letting {» — (3.
e Caselll Foreachs, < {1 < {» < Ty41,+ =1,2,--- ,k,and (y,dy) € Bw, we get

-8 . .
1(Gy)(22) = (Gy)(51)| < %/f -1 [(g‘z’ — )BT (gF tp)ﬁfl} ’h(t)‘dt
=B 1, R 0P
R @ = 0 ]+ S y(s) (5 - )
! G .63
< lallo) a3 =) = (& =) + S ey v o))
=0 as {— (1.

Moreover, we have:

1(6Gy)(@2) — (5G)(21)]
2—p 01 0

<oty gy ([ [ =002 = @ =) 2 [ - eyp )
1

< HQHU(M)W

2@ )P+ @ =P — (@ )]
=0 as (p— 1.

As aresult of the three inequalities above, we conclude that ||(Gy)({2) — (Gy)(¢1)]le —
0 independently of (y,dy) € By, as {n — (1. Using the preceding arguments and the Arzela-
Ascoli theorem, the operator G : £ — £ is completely continuous.

Finally, we show that there exist an open set Y C € with y # AGy for A € (0,1) and
y € 9Y. Consider the equation y = AGy for A € (0,1). Then based on Step 1, we have the
following cases:

e Casel. For each 7 € [0, 7y], one has
[y = A Gy) (D) < Qligllo(llyl) + [vol + ‘y?l‘(PJrTf)
which implies that:

[E o
Qlglu(lylle) + ol + (o + )
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e Casell.Foreacht € (1,8/),7r=1,2,- -+ ,k, one has

ly(Oll = IMGy) (Dl < 8 + 07

which implies that:
Iylle _

O+ 0F — (12)
e Caselll Foreach T € (s;, T,41],7 = 1,- - -, k, we obtain:
9" )
ly(O N = IA(Gy) (DI < Orllgllv(livll) + 8 + Fr(ﬂ +T° —sy)
which implies that:
Iyl . )

llgllo(lylle) + 8 + % (o + TP =)

If (11)—(13) are combined with ($)4) and given condition max,{Q, Q1,, Qor} > 1. A
positive number A such that ||y| ¢ # A canbe found. CreateasetY = {y € £ : [Jy|l¢ < A}
with the operator G : Y — & being continuous and completely continuous. In light of the
choice of Y, there is no y € 9Y satisfying y = AGy for A € (0,1). Thus, it follows from
the nonlinear alternative of Leray-Schauder, the operator G has a fixed point y € Y that
corresponds to a solution to Equation (1). [

Using the contraction mapping principle, we ensure the uniqueness of solution to
problem (1).

Theorem 2. Suppose that Hypotheses ($)1, 93, 95 and $¢) are satisfied. If
A = max {LO, Ky + K7, LO, + Ky + (0 +T0 =)} <1 (14)

where Ky = x1, + ko and K = «J, + 5,. Thus, the non-instantaneous impulsive fractional
differential Equation (1) has a unique solution on J.

Proof. Let us consider a set:
By = {(n.09) :y € € Allylle = Iy(D)llpe + 16yl per <7}

with radius

ON + lyo| + (o + ) QN+, + (o + 70 — o)
r > max 0+ 0,
" 1-£O 1-LO,

where sup |h(t,0,0)| = N. Clearly, G is well defined and Gy € € forall y € £. All that
7€(0,T]
remains is to demonstrate that G is a contraction mapping. Thus, three cases are considered:

e Casel.Foreach 7 € [0,7y] and (y,dy), (v,6v) € £. Using (6), we get

1-B /7
|Gy — Go|lpe < sup i(—ﬁ)/ (P — ) B Un(t,y, 1 7PY) — h(t, 0, 17P0")|dt
Jo

7€(0,1]

< LOPB)ly —oll-
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Similarly, we can obtain:
16Gy = 06G0llper < LOB = 1)y — o]l
which implies that:
Gy — Golle < LO|ly — o]
e Casell.Foreacht € (t,s:],r =1,2,--- ,kand (y,6y), (v,0v) € £, we have:
Gy = Gollpe < (k1r +12:) |y — 0|
In addition:
16Gy = 6G0lper < (1, + 13 ly = ©]|-
Consequently, we have:
Gy = Golle < (K + K7)lly —o]-

e Case IIlL For each T € (sy, T41],7 = 1,2,--- ,k and (y,dy), (v,6v) € E. Using (7),
we obtain:

Gy — Golpe
pl P T 1
< sup —/ 1P — 1P)B- ‘h(t,y, F7PY"Y — h(t, 0, P
7€ (57T 41] r(B) Js
+ [ (sr,y(sr), y(Tr — 0)) — Dy (sr, (1), 0(Tr — 0))]

™ —sf

dt

+

(¥r(sr,y(se),y(tr = 0)) = ¥r(sy,0(sr), v(T = 0)))
K: 0 0
< [LO(B) + K+ ?(T — Y| ly =]
In a similar manner, it can be shown that:
16Gy = 6G0llper < [LO(B=1) + K ][ly — o
which leads to:
’C: 0 o
Gy — Golle < | LOy + K + ?(PJr 7 —sp) |lly — |-

From the above, we obtain: |Gy — Gv|¢ < Ally — v|| which, in view of the given
condition A < 1, shows that the operator G is a contraction. This implies that the prob-
lem in Equation (1) has a unique solution on[0, T], according to the Banach contraction
mapping principle. [

4. Stability Analysis
We present results regarding the Ulam—Hyers stability of our problem (1) in this section.

Theorem 3. Suppose that Hypotheses (1), (95 and ($¢) are satisfied. Then, the non-instantaneous
impulsive fractional differential Equation (1) is Ulam—Hyers stable and Generalized Ulam—Hyers
stable if A < 1 where A is defined as (14).
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Proof. Assuming a unique solution y € £ to the problem (1) corresponds to any solution
y € & of the inequality (4). Then, in light of Lemma 2, we have:

F(ﬁ)/ (7P — 1#)P1 ()dteroerlTP T e [0,1),
( ( ) y(TV —0)), TE (Trlsr]/

= 1-p
y() /;(ﬂ) [ :p (P — 0)P=1h(t)dt + @, (s, y(s,), y(Tr — 0))
LT (s (s u(T - 0)), T € (5Tl

Further, if i/ is the solution of inequality (4) and using Remark 2, we get:

*DEPG(t) = k(1) + o(7) TE (5Tl r =01,k
7(1) = (7, 7(7), 7( — 0) + 0, r=12k
Ti-r N(T):‘Y( y(7),y(% —0) + o, r=1,2,---,k

where i(t) = h(t,7(t), 77 (1)) and

IPR(t) + 18 o() + yo + 2, T€[0,7],
B (bV(Tr ?(T)/ ?(Tr - 0)) + or, TE (Tr/ Sr]r
y(T) = BPh(t) + 187 0(T) + (s, 5(sr), (T — 0))
™0 —

", (51, (5, 7T — 0)) + p<p+rpfs”> T € (sr,Tra)-

For each T € [0, 7y, we consider:

150) ~ s(0)lpe < Ot [t 9P o) — e+ o [ P oot
~ () Jo I(B)Jo
< LAB)Y =yl +eQ(p).
Similarly, we can obtain:
169(7) = oy (D)l per < LOB=1)[[y = yllg +eQp~1)
which implies that:
17(7) = y(D)lle < LOIT—yllc + Q.

Or, equivalently,

_ eQ)
17=vle < =7  £LO<L

Foreacht € (1,8/],r =1,2,- -+, k, we consider:

17(1) = (D)l pe < |Pr(T,7(7), §(1 —0)) — D (T, y(7), y(T — 0))| + |os],
< (K + ) [[y =yl + e

In addition:

[169(7) = dy() I per < (k1 +k2,) [ = ylle + e
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Consequently, we have:

17 —ylle < (Kr + KDY —ylle +2e.
Or, equivalently:

2e

~ e * ]
”y y”'z*l—(IC,—&-IC;‘)’ }C7+K:,<1

Foreach T € (sy, Ty41, = 1,2, -+ , k, we consider:

- 1-p
I75) ~ y(Dlre <2 / G R e e L MO

+|<1>r(T,y( ), §(t = 0)) = @ (7, y(1), y(T = 0))[ + ler|

0 — sl o\~
[¥:(7,5(1), y(t = 0)) = ¥o(T,y(7), y(7- — 0))| +

" 0 — sl

Or

0
TP — s

< [m(ﬁ) o ’%(TP o )} 17—yl +e(1+ ),

In a similar manner, it can be shown that:
169(7) = 0y (D)l per < [£Q(B = 1) + KF1Y —ylle +e
which leads to:

(20 + TP — sf)e
o(1-£o -k — Lo+ —s))

_ Kx
[7(t) —y()|le < £0r+Kr+7f(p+T"—sf) <1

Then, for each T € |, we obtain:

[7(7) —y()lle < Ae.

B aQ 2p+T" s
WhereAmaXr{lm'l et (120K S (o)) [ .

Thus, the solution of (1) is UH stable if A < 1. Additionally, by setting j(e) = A and
#(0) = 0. Then, the solution of (1) becomes GUH stable.

5. Applications

In this section, we describe an application of our main results to demonstrate how
they can be applied.

Example 1. Consider the following non-instantaneous impulsive fractional differential equations:

DEPy(7) = h(7,y(7),6y(7)) te(0,31u(31],

_3p2,1 1 _ 12
y(1) = 4"( + 3 siny () + 8cosy("r, 0), T€ (5 5)

31 1 .
Sy(t) = 5T + 1 cosy(T) + 10 siny(t —0), T€ (35,
y(0) =0, liméy(t) =1
7—0

(15)
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1 2 1 5
where | =1[0,1],0 =50 < 1y = 3<si=3z<m= 1,0= 5,/3 = 1and h(t,y(7),dy(T)) will
be determined later. Using the given data, we can find that

Q(B) ~ 1.05646621,  Q(B—1) ~ 114365822, Q) ~ 220012444,
0O,(B) ~ 025212249,  O,(B—1) ~ 085871184, O, ~ 1.11083434.

In our example, we take

3 1 1
Dy (7,y,0) = ZT + ﬁsmy—i— gcosv,

1 1
Yi(t,y,0) = %T+ cosy + 15 smv

It is clear that they are continuous on the interval (%, %} which meets the first assumption

llﬂd Satiw
|<I> (I < — sin < —| = + — + —
1 Iy/ = S ]/ COSW
1 /y/ >~ COSy + |—sinv — 4 —

forall T € (%, %} and y,v € R. These lead to the third assumption is verified with &; = 13/24 and
9] = 82/70.

Theorem 4 (Application to Theorem 1). The Leray—Schauder nonlinear alternative theorem has
been applied in Theorem 1 with the assumptions ($1)—($3). To illustrate our investigation, let

us take
1 1 3|oy(7)]
5 *[15 s1n(5ny)+7(‘5y(r)|+l) .

It is obvious that the function h is continuous which meets the first assumption and satisfies

h(7,y(7),0y(7)) =

o) = e < 52— 3yl + ) = a(e)edlyl)

where
1 1 3
q(t) = PN and o(llyll) = gHyH + T

forall T € (0,3 U (3,1]. It is obvious that the function q(t) is nondecreasing function which
admits the hypothesis ($7) with ||q|| < q(1) = 1/4. The condition ($4) and (11)—~(13) imply that

Mot L+ ke, 4 8, + % (o + TP —5F)
A>max{ ———————— £

L0+ 0
H [ r llgll
1- Yo 1- Yo,

A > max{3.018702359, 1.713095238, 2.539578874 }
A > 3.018702359.

Therefore, the conditions of Theorem (1) are satisfied, and consequently,on [0, 1] there exists at
least one solution to the boundary value problem (15).
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Theorem 5 (Application to Theorem 2). To demonstrate Theorem 2, which is based on the Banach
fixed point theorem, we take

&2 (|y(1)| + [8y(0)])
h(T ()9 = Tremy 1+ )] + oy (@)

It is clear that the function h : [0,1] x R x R — R is continuous and that it fulfills the
hypothesis ($7)

< e 27| (lyl + 1y1) — (Ju| + [ou])]
T (4 9eT) [ (T [yl + oy [) (1 + [u] + |oul)|

]\Jm 16ul

|h(T,y,6y) — h(T,u,du)

< 1O\m | +

< 10(\y—u\ + [0y — dul).

with £ =1/10. Forall T € (3,%] and y1,y2,v1,v2 € R, we get

1 1
|D1(T,y1,01) — P1(T,y2,02)| < E|y1 — 2|+ g\vl — v,

1
[F1(Ty1,01) = Y1t y2, )| < 7l — vl + 5 \ —val.
Thus, the condition ($)5) of Theorem 2 is satisfied with

1

1
ki1 = 13 K K ~ 020833333,

K1 Vg K3y = 10 K] =~ 0.17142857.
In conclusion, we have
A = max {LO K + K, LOy + K + %(p + T —s)}
= max{0.22001244, 0.37976190, 0.55376046} = 0.55376046 < 1.
Hence, the problem in Equations (15) has a unique solution on [0, 1] by Theorem 2.

Theorem 6 (Application to Theorem 3). To demonstrate Theorem 3, we take

ly(7)] 6y (7)]
h(7,y(7),0y(1)) = 2(t+8)(1+y(v))  (r+16)

It is clear that the function h : [0,1] x R x R — R is continuous and that it fulfills the
hypothesis ($36)

Iyl — [u])] 16y — [6ul)]
hit,y,0y) —h(t,u,du)|l <
1, 09) = v o)l < s yna el T (e 1 16)
1
<yl — _
< g1 = 11|+ ]yl = 1w

1
< _ _
< 1y —ul + 16y — oul).

Clearly the assumptions of Theorem 3 are fulfilled with

1
L= I Ky =~ 0.20833333, K7 ~ 0.17142857.
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A = max{0.137507777,0.37976190, 0.55376046 } = 0.51210450 < 1.
In conclusion, we have:
[y—yll<Ae, T€],

where € is any positive real constant, and

A = max 2 20+ TP —s)
1= L= K8 o (1- £0, — K = Ko+ 70 = o))
A = max{2.55089191, 3.22456811, 0.24394774},
A = 3.22456811 > 0.
Consequently,

|7 -y < (3.22456811)e,
Thus, problem (15) is UH stable.

Moreover, by putting p(e) = (3.22456811)e with p(0) = 0, problem (15) becomes
GUH stable.

6. Conclusions

Our work involved the development of the existence theory and Ulam-Hyers stability
of non-instantaneous impulsive BVPs involving Generalized Liouville-Caputo derivatives.
This work is based on modern functional analysis techniques. Three conclusions have
been obtained: the first two deal with the existence and uniqueness of solutions, while the
third concerns the stability analysis of solutions for the given problem. The first existence
result is based on a nonlinear Leray—-Schauder alternative, while the second is based on
the Banach fixed point theorem. The third conclusion establishes a criterion for ensuring
various types of Ulam-Hyers stability, that is necessary for nonlinear problems in terms of
optimization and numerical solutions and plays a key role in numerical solutions where
exact solutions are difficult to get.
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Abstract: The aim of this work is to establish and generalize a relationship between fractional partial
differential equations (fPDEs) and stochastic differential equations (SDEs) to a wider class of stochastic
processes, including fractional Brownian motions {B}?,¢ > 0} and sub-fractional Brownian motions
{¢H,t > 0} with Hurst parameter H € (},1). We start by establishing the connection between
a fPDE and SDE via the Feynman—Kac Theorem, which provides a stochastic representation of a
general Cauchy problem. In hindsight, we extend this connection by assuming SDEs with fractional-
and sub-fractional Brownian motions and prove the generalized Feynman-Kac formulas under a
(sub-)fractional Brownian motion. An application of the theorem demonstrates, as a by-product, the
solution of a fractional integral, which has relevance in probability theory.

Keywords: Cauchy problem; fractional-PDE; SDE; fractional Brownian motion; sub-fractional processes;
Feynman-Kac formula; fractional calculus

1. Introduction

Consider the Cauchy problem [1] of the following parabolic partial differential equa-
tion (PDE) on R?

9 u(x,t) = Ka—zu(x EX1:0)
=Rt ’

u(x,0) = up(x),

t> RY
5 >0,x € RY,

)

where u(x,t) € c21, 1p(x) is a bounded measurable function and BH (t) is a fractional
Brownian motion (cf. Section 2). Without loss of generality, we assume that the parameter
« is constant. This second-order PDE has a stochastic representation for 7 = 0, according to
the Feynman-Kac formula [2,3]. Indeed, we obtain

u(xt,t) = Extfur(x)], @
if x; satisfies Equation (3) and the function o (xy, t) is sufficiently integrable
dxy = p(xg, t)dt + o (x, t)dBy, 3)

where B[ is a Brownian motion (BM) if the Hurst parameter is of H = % [4-6]. Additionally,
the problem of (1) has an intimate relationship to the fractional partial differential equation
(fPDE) [7]:

91/2

Wu(x, H) = —iu(x, t). 4)

dx

Note that this equation contains a fractional derivative in general or a semi-derivative
in respect of time in special [8-13].
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There is a large amount of the literature devoted to each issue of the Cauchy problem [6,14].
This research closes a gap by considering the linking relationships of (sub-)fractional
Brownian motions as well as fPDEs. The Feynman-Kac formula (2) provides a unique
weak solution to Equation (1). Different versions of the Feynman—Kac formula have been
discovered for a variety of problems [15,16]. Some generalizations of the Feynman-Kac
formula are discovered by Querdiane and Silva [17] and Hu et al. [18,19]. A Feynman-Kac
formula also exists for Lévy processes by Nualart and Schoutens [20].

Advancements in stochastic differential equations and fractional partial differential
equations to analyse complex systems are related to our research [21-24]. Furthermore,
recent developments in fractional calculus contributed to a better understanding and
further studies of the relationships between fractional PDEs and stochastic calculus [25-31].
However, we are concerned about the linkage of the Cauchy problem and the representation
by a fPDE, as well as the Feynman-Kac formula. For the Cauchy problem, we generalize
the stochastic representation of Feynman-Kac by utilizing fractional Brownian motion
(fBM) with Hurst parameter H > 1/2.

In addition, the more recent literature looks at the idea of sub-fractional Brown-
ian motion (sub-fBM). A sub-fBM is an intermediate between a Brownian motion and
fractional Brownian motion. The existence and properties, such as long-range depen-
dence, self-similarity and non-stationarity were introduced by Bojdecki et al. [32] and
Tudor et al. [33,34]. Since the sub-fractional Brownian motion is not a martingale, methods
of stochastic analysis are more sophisticated. However, several authors developed stochas-
tic calculus and integration concepts for an fBM [25] and sub-fBM [35-37]. Recently, for a
sub-fractional Brownian motion with Hurst parameters H > 1, a maximal inequality was
established according to the Burkholder-Davis-Gundy inequality for fractional Brown-
ian motion [38]. It turns out that fBM and sub-fBM are adequate stochastic processes in
scientific applications [13,39].

In this paper, our purpose is to construct and prove a general link of the Cauchy
problem with the Feynman-Kac equation via Ito’s formula for fBM and sub-fBM. Conse-
quently, this paper links the solution of u(x, t) defined by Equation (1) with the stochastic
Feynman-Kac representation to a fractional Brownian motion {B} and sub-fBM {¢H1.
We prove the result and show the properties of (sub-)fractional processes in stochastic
analysis. Note that, throughout this paper, we frequently assume % < H<1.

The paper is organized as follows. Section 2 contains preliminaries on fractional
calculus, particularly fractional Brownian motion. Thereafter, we examine sub-fractional
stochastic processes and integration rules in Section 3. Here, we list the definitions and
assumptions for the remainder of the article. In Section 4, we link the Cauchy problem
to the Feynman-Kac formula with stochastic differential equations driven by fractional
and sub-fractional Brownian motions. We state our theorems and prove our statements.
In Section 5, we examine the Cauchy problem and the relationship to fractional partial
differential equations (fPDE). Furthermore, we find a new fractional derivative and integral
with relevance in probability theory. The conclusion is in Section 6.

2. Preliminaries

In the following section, we define preliminary concepts on fractional stochastic
processes and fractional calculus.

2.1. Fractional Calculus

Since we deal with the Hurst parameter H, we need to know fractional calculus. Let
a,b €R,a<b. Let f € L'(a,b)and a > 0. The left- and right-sided fractional integral of f
of order « are defined for x € (a,b), respectively, as

D) = B2 f(0) = o [0 e o <asx

41



Mathematics 2022, 10, 340

and
D) = i) = s [[w— 0 —co<x<h

This is the fractional integral of Riemann-Liouville type. Similarly, the fractional left-
and right-sided derivative, for f € I (L?) and 0 < a < 1, are defined by

) = D) = e () [ = ®)
and
0 = D8 ) = o (o) 0= 0, ©
forall x € (a,b) and I¥(LP) is the image of L”(a,b). It is easy to see that if f € I}(L'),
DLDLf(x) = Df(x),  yD&DE () = Df(x). @

Note D*f(x) exists for all f € CF([a,b]) if & < B.

2.2. Fractional Stochastic Process

Mandelbrot and van Ness defined a fractional Brownian Motion (fBM), BF, as a
Brownian motion, B(t), together with a Hurst parameter (or Hurst index) H € (0,1) in
1968 [8]. The new feature of fBM’s is that the increments are interdependent. The latter
property is defined as self-similarity. A self-similar process has invariance with respect to
changes in timescale (scaling-invariance). Almost all other stochastic processes, such as the
standard Brownian Motion or Lévy processes, likely have independent increments. They
create the famous class of Markov processes. Empirically, there is ubiquitous evidence in
science that fractional stochastic processes, for instance, spectral densities with a sharp
peak, are related to the phenomena of long-range interdependence over time. Indeed,
the observable presence of interdependence in many real-world applications calls for
fractional stochastic processes.

Definition 1. Let H be 0 < H < 1and By an arbitrary real number. We call BH (t,w) a fractional
Brownian Motion (fBM) with Hurst parameter H and starting value By at time 0, such as

(1) BH(0,w) = By, and;

@ BY(tw) ~ B(0,0) = gy | [ 2ol =) 2 = (=) 2)aB(s,w) + [y (1 = )12

dB(s, w)} [Wyle fractional integral];

(3)  [Or equivalently by the Riemann-Liouville fractional integral: BH(t,w) — BH(0,w) =
1
gy Jo ()" 2B (s, w)l.

We immediately obtain the corollary.
Corollary 1. For H = % and By = 0, we obtain a Brownian Motion B(t,w) = B2 (t, w).
Proof. If H = }, we obtain B%(t,w) - B%(O,w) = ﬁ fot dB(s,w) = B(t,w). O

For values of H, suchas 0 < H < % or % < H < 1 the fBM BH (t,w) has different
properties. If 0 < H < 1, we say that it has the property of short memory. Indeed,
Mandelbrot and van Ness [8] shows that this range is associated with negative correlation.
If % < H < 1, then the fBM has the property of long-memory or long-range dependence
with time-persistence (Mandelbrot and van Ness [8]). Alternatively, we define a fractional

Brownian motion by
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Definition 2. A fractional Brownian Motion (fBM) is a centered Gaussian process BH(t) for t > 0
with the covariance function

RIPM(t,5) = E[B"(t)B" (s)] = %[Itl2H + [s2H — [t — 2], ®)
where H € (0,1) denotes the Hurst parameter.

Remark 1. The covariance is trivially derived by starting with a standard Brownian motion and
extending it with the Hurst index H, such as

Var[B(t) — B(s)] = E[(B(t) — B(s))*] = |t —s|
< Var[B"(t) — B (s)] = E[(B"(t) - B"())?] = |t — s,
where, for H = % we obtain the Brownian motion. The covariance is derived by the following steps
Coo[B™ (t)B"(s)] = E[(B" () — E[B™(t)])(B"(s) — E[B"(s)])] = E[B"(+)B"(s)]

= 2 BB () + E[B" ()] ~ EI(B" (1) - BY(s))]
1
= 2P JsPH e — 527

Corollary 2. The expectation of non-overlapping increments of an fBM is E[BH (t) — BH(s)] # 0
and the variance is of E[(BF (t) — BH(s))?] = |t — s|?H forall t,s € R

Proof. Lett > s > 0. The first part is
E[(B"(t) — B(s))(B"(s) — B(0))] = E[B"(+)B"(s)] — E[B"(+)B"(0)] -
—E[(B(5))?] + E[B"(s)B"(0)]
_ %[tZH +S2H o (t o S)ZH} o SZH
1

_ E[ZH*S2H*(t*S)2H] #0

Thus, we can see that the expected increments are non-zero. Indeed, the increments
are interdependent, contrary to Markov processes. The second part of the variance is

E[(B" (1) — B"(5))*] = E[(B"(t) — B"(s)) (B" () — B"(s))]
= E[(B"(1))?] + E[(B"(5))?] — 2E[B" (1) B (s)]
_ l‘2H +52H o 2[%[|t|2H + |s|2H _ ‘l‘ _ s|2HH
=t—sPPH  VseR
O

Proposition 1. A fractional Brownian Motion (fBM) has the following properties:

(1) The fBM has stationary increments: Bl — BH . Bl — BE;
(2)  The fBM is H-self-similar, such as B (at) = a"BH(t);

; 1
(3)  The fBM has dependence of increments for H # 5.
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Proof. Part (1): For t; < tp < t3 < t4, the equality of the covariance function implies that
Y := BH(t;) — BH(t;) has the same distribution as X := B (t;) — BH(t3). From above,
we know
= (p— )" = (ar)*M

(b — 13)*" = (A",

E[(B"(t2) — B"())?
E[(B"(ta) — B (t3))
where t; < t; and f3 < ty with At = t, — t; = t4 — t3. Hence, the incremental behavior at

any point in the future is the same. Thus, we say that it has stationary increments.
Part (2): We show that B (at) = a"'B (). We utilize the definition,

J
J=

E[(B (at))?] = 5 [(at)?" + (at)?" — (at — at)?"] = (at)?H = 22H
— PHE[(BH (1))?),

hence, we obtain (B (at))? = a?H(BH (t))? and this equal to B (at) = a'’BH(t). The proof
of part (3) is already in Corollary 2. [

2.3. Itd’s Formula for Fractional Brownian Motion

A fractional Brownian motion is continuous but almost certainly not differentiable [8].
Hence, it is inconvenient that an fBM does not have a derivative or integral. Furthermore,
the fBM is neither a martingale nor a semi-martinagle. Therefore, It6 calculus is not
applicable to fractional Brownian Motions if H # 1.

However, stochastic calculus was developed with respect to fractional Brownian
motion by [40] and the stochastic integral was introduced by [25]. The theory is a fractional
extension of Itd-calculus, but limited to a Hurst index H € (1/2,1). If H > 1/2 the fBM
exhibits long-range dependence, which is a fundamental property in physics or finance.

By utilizing Wick calculus that has zero mean and explicit expressions for the second mo-
ment, we define the stochastic fractional integral, satisfying the property E| |, Ot f(s)dBH(s)] = 0.

Suppose a filtered probability space (Q, F, PH ), where the probability measure de-
pends on H. Note that H is fixed by H € (1/2,1). Let us define a kernel function
¢(s,t) : Ry x Ry — Ry by

¢BM(s,t) == ¢(s,t) = H(2H — 1) s — t|?H 2, 9)

Further, the functions f and g belong to the Hilbert space Lé if

1B = [ [ Fe) 5wt nastr < o 10)

with the inner product defined by

b= [ sosts) [ sas o] = [7 " poswetsnaa ay

This machinery leads to an analogue It6 formula for a fractional Brownian process.
Already, Alos et al. [41] proved this result under certain conditions for Itd’s formula.

Theorem 1. (Alds et al., 2001). Let f be a function of class C2(R), satisfying the growth condition

max[|f(x)], |F'(x)], |f"(x)]] < ceMP),

where ¢ and A are positive constants and A < T=2H. Suppose that BY = {BH,t € [0,T]} is
a zero mean continuous Gaussian process whose covariance function RFBM(t,s) is of the form
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in Equation (8). Then, the process F'(B}!) belongs to a Hilbert space and, for each t € [0, T,
the following It6’s formula holds:

FB = fO) + [ 5/ BB+ L [ (B2 12

However, we utilize a result by Duncan et al. [25], which is more convenient in our
case. Here, is the Itd-Duncan theorem for a fractional Brownian motion:

Theorem 2. (Duncan et al., 2000, Thm 4.1, p. 596). If f : R — R is a twice continuously
differentiable function with bounded derivatives to order two, i.e., f € C2, then

£ — B = [/ atag o [ B as

Remark 2. If H = 1, we obtain, from Theorem 2, the usual It formula for a Brownian motion
F(BY(T)) = f(Br) = / £(BEE)ABE () + 5 / (B (s))d

:/0 f’(Bs)st+§/0 " (Bs)ds

4f (Br) = f (B.)aBs + o f" (B)ds 13)

or in differential form

Similarly, for a function with two parameters f(t, B/?), a generalized rule exists ac-
cording to Duncan et al. [25].

Theorem 3. (Duncan et al., 2000, Thm 4.3, p. 596). Let iy = fot FudBL for t € [0,T] and
(Fy,0 < u < T) is a stochastic process in L£(0,T). Let f : Ry xR — R be a function
having the first continuous derivative in its first variable and the second continuous derivative
in its second variable. Assume that these derivatives are bounded. Moreover, it is assumed that
IEfOT |FD¥7s|ds < oo and (f'(s, 5s)Fe,s € [0, T]) is in £(0, T). Then, for 0 < t < T,

Fleom) =f0,0)+ [ LI gy [P p g

LO%f(s,11s) 1 g
+/O TFst 1sds a.s.

this is equal to

Af(tye) | Of(tye) o PF(E 1) g
df(tm) = =5 + =5 RdBy’ + —= 5= FD{ndt,

where D¢y = fot DYF,dBH + [Ot Fug(s, u)du a.s.

For the proof, we refer to Duncan et al. [25]. If F(s) = a(s) is a deterministic function;
then, the rule simplifies. Let 17; = fot al,dBff ,wherea € Li; then, we obtain

Flom) =f(0,0) + [ 1) gy [Py g

- -/(: M /; ¢(s,v)a(v)dvds as.

0x2

(14)

If a; = 1, then we obtain It6’s formula, such as in Theorem 2 and in Equation (13).

45



Mathematics 2022, 10, 340

3. Sub-Fractional Stochastic Process

A sub-fractional Brownian motion (sub-fBM) is an intermediate between a Brownian
motion and fractional Brownian motion. It is a more general, self-similar Gaussian process
or a generalization of a fBM. The sub-fBM has the property of H-self-similarity and long-
range dependence, such as the fBM, yet it does not have stationary increments [32].

It is well-established that a stochastic process is uniquely determined by its covariance
function Cov(¢H, ¢H). Thus, we define:

Definition 3. A sub-fractional Brownian motion of Hurst parameter H is a centered mean zero
Gaussian process ¢H = {¢H, t > 0} with covariance function

RPM(t,) = BIEHEH] = 2 4+ 27— J[(s + 02 4|5 — 1], (15)

where ¢i' = 0 and E[¢H] = 0.

If H = 1, it coincides with a Brownian motion on R with covariance Cov(¢f, ¢lf) =

s At := min[s,t]. The process &/ has the following integral representation for H > %

(see [41]):
et = [ K s)am, 16)

t
KA (t,s) = cy (H - %)sl/z’H/ (u —s)HA=3/2,H=172gy, 17)
S

Hence, the sub-fractional Brownian motion has a kernel of

¢FEM(s, 1) = 782@;2@{[’ & _ H(2H —1) [|s —tPH2 (s 1)2H2| (18)

Note that the kernel has similarities to the fBM, as in Equation (9). Next, we discuss
the main properties of a sub-fBM:

Lemma 1. Let & be a sub-fBM for all t. It has the following properties:
(1 Bl = @-2H1)eH
@ E[(§f =& = -2201 (27 4+ 21) + (t+5)27 + (£ =)

dis.
(3) IfH # %, then & — gH o glf — ¢H ie., the increments are non-stationary.

Proof. Part 1. Let t = s in the covariance function Cov(&}, &f7). We obtain Cov(¢F, ¢l =

E[¢?H] — (E[¢]])? = Var(¢[!) and further we have Var(¢[') = E[(¢/)?] because ¢F is
Gaussian with mean zero. Thus, using the covariance function in Definition 3, we obtain

E[(gg{)Z] _ ZtZH _ %(Zt)ZH _ 2t2H _ %(Zf)ZH _ (2 _ 22H71)t2H'

Part 2. Given property 1, one immediately obtains

E[(Gf - gl = (2 - 221 4+ (2 — 22 1)
_ 722H71(t2H +52H) + (t +S)2H + (t o S)ZH.

Part3. Lets = 0and t = h > 0, then E[(¢) — ¢l!)?] = E[(¢})?] = (2 —22H-1)p?H
and we obtain
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E[(¢H, — &) = El(&3, — &)
= E[c3/] - 2E[G5IEGH] + ElG7"]
_ (2 _ 22H 1)(2h)2H + (2 _22H—1)h2H _
= [2— 2201227  1)p2H,

The difference in both increments is
A(H) — [2 . 22H*1} . [2 . 22H*1} (22]‘[ + 1) — 722H[2 . 22H*1],

where A(H) := E[(Z[)?] - E[(¢}2, — s+h)2] For A(0) = —3 and A() = —2 and

A(1) = 0. This implies that E[(¢}] — ¢f)?] > E[(@tH)z] forall H € (0,1). Thus, the in-
crements are non-stationary, such as &7 — ¢f 7& H_¢H O

Finally, we prove two differences of fBM and sub-fBM.

Proposition 2. Let BT be a fractional Brownian motion and & be a sub-fractional Brownian
motion. For H € (},1) the following holds:

1) E[@)?] <E[(B')*);
(2) qu(s, i’) S RB[H(S,t).

Proof. Part 1. For an fBM, we have Var[Bf'] = |t|?F, and for the sub-fBM, we have
Var[¢H] = (2 — 22H-1)|¢?H. Hence, we obtain 0 < (2H — 1) In2 for H > 1. For part2, we
show, under s, t > 0, that

(127 + 527 = |t = s[2]
+1)2

where, only fors =t = 0ors = 0,t # 0, we obtain equality.

1 1
52H+t2Hf§[(s+t)2H+\tfs|2H} 5
H+t2 (

It6’s Formula for Sub-Fractional Brownian Motion

For a Hurst parameter H > 2, the stochastic integral of a sub-fBM fo (1)dgH exists.
The following theorem holds and is proven by [42]:

Theorem 4. Let & be a sub-fBM defined in Definition 3 with H > % and a function f €

L([0, T)?, ¢°/BMdA,), where Ay is a Lebesgue measure on [0, T|2, where ¢°/BM (s, t) and (s, t) €
[0, T]z. Then, there exists a constant Cry > 0 such that

T 2
| [ et < Cullfmgom, (19)

According to Yan et al. ([36], Theorem 3.2 on p. 139) It6’s formula under a sub-fBM
can be computed as follows:

Theorem 5. (Yan et al., 2011) Let f € C*(R) and H € (},1). Then, we have

feth =@+ [ pehact v -2 [Nt o)

Details of the proof are given in ([36], pp. 139-140). The authors even extend It6’s
formula to d—dimensional sub-fBM and convex functions f : ¢ff — R.
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4. Linking Cauchy via Feynman-Kac to SDEs with fBM and Sub-fBM

Next, we derive the link between the Cauchy problem (1) and the stochastic represen-
tation according to Feynman—Kac by Equation (2). Consider a stochastic process xs on the
time interval [¢, T| as the solution to the SDE in Equation (3). Next, use the Dynkin operator
or Fokker-Planck operator A defined by

0 1 0?
A= y(x,s)a + EU(x,s)@. (21)
We may write the Cauchy problem (1) as
ou(x,s)

55 + Au(x,s) =0,

u(x, T) =ur(x).

(22)

Cauchy Problem and Feynman—Kac

Applying Itd’s lemma to u(x,s). We obtain

'/tTdu(xs,s)ds:/t {814(63675’)+Au(x515)}d5+/ o(xs,s )%d&. (23)

After integration, we obtain

u(xr, T) —u(x,t) = /tT {w + .Au(xs,s)} ds + /tT a(xs,s)%xss's)d&. (24)

Since, by assumption u(x, t) satisfies Equation (22), the time integral ds in the last line of

Equation (23) will vanish. Furthermore, if the process o (xs, s )a”gﬂ is sufficiently integrable,

and after taking the expectation, the stochastic integral will vanish. Finally, considering the ini-
tial and boundary condition, such as u(x, T) = ur(x), we obtain the stochastic representation
of the Cauchy problem (1) using the Feynman—Kac Formula (2) [2,3]:

u(xe, t) = Eyx¢ur(x)]. (25)

Theorem 6. The stochastic representation of the Cauchy problem (1) under a generalized fractional
Brownian Motion, Bfi, with H € (%, 1), under the assumptions above, follows

u(xe, ) = Eq [uT(x) - /t'T a2ua(7;c§t) [ /0 CHf(BH )M dv} ds], 26)

and this simplifies under the conditions in Equation (14) to

wn ) = Ex, [MT(X)_ /tTBZME)(i;;f) [ /Ot H(zH—1>|t_v\2H*2a<v>dv]ds]/ @7)

if i € C2and o(xy,s) is independent of x,. Note, for H = L, we obtain (2).

Proof. Consider u(x;, t) as solution of the Cauchy problem (1) under a generalized frac-
tional Brownian Motion, BF ,with H € (%, 1). Applying Theorem 2 on u(x,s), we obtain

/tTdu(xs,s)ds / {au(gis')—&-Au(xs,s)}ds+/ (x5, )%Mﬁ-
+/Ta f(xs,8 UO H(ZH—1)|t_v‘2H—2a(v)dv}ds

ox2
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After integration and under the assumption that u(x, t) satisfies Equation (22). The time
integrals will vanish. Given x; € C? and a deterministic ¢, we obtain, after taking the expec-
tation and the property that the stochastic integral vanishes, the stochastic representation
as follows:

T azu (Xt ’ t)
ox?

uw(x, t) = Exys [uT(x)f /t [ /0 tH(ZHf1)|tfv\2H*2a(v)dv}ds}, 28)

IfH = %, the stochastic representation simplifies to the well-known Feynman-Kac formula
u(xy, t) = Eytlur(x)]. O

Next, we state the Feynman-Kac formula for our Cauchy problem (1), given a sub-
fractional Brownian motion.

Theorem 7. The stochastic representation of the Cauchy problem (1) under a sub-fractional Brown-
ian Motion, étH, with H € (%, 1) is

u(xp, t) =Eyy |:MT(X) - /tT M {/ot H(2 - 22H—1)f//(§71j)02H71dv} ds} ) (29)

2
ox;
ifx; € C2. Note, for H = % we obtain the same as in Theorem 6.

The proof follows an equal argument as above in the proof of Theorem 6.

5. Cauchy Problem and Fractional-PDE

Next, we demonstrate the direct linkage for the Cauchy-problem (1) to the fPDE in
Equation (4). In step one, we compute the Laplace transform of the right-hand side of the
heat equation:

lux,n)] = £ G| = [Py

= —up(x) +sii(x, t)
= sii(x,t),

where ii(x,t) := L[u(x, t)]. Thus, we obtain

£ {aixzu(x,t)} = sii(x, t)
%S[u(x, B = si(x,t)
J

@ﬂ(x,t) = sii(x, t).

This is a second-order ordinary differential equation in the x—variable. The solution is
i(x,t) =cx e~ V5¥ for some constant c. Determining the constant by the second-derivative
ey = Cx se~V5* shows that ¢ = 1. In step two, we compute the first-derivative of
the solution

e) g
i V/sx
5 i(x, t) = —/se

aa—xﬁ(x, t) = —/si(x,t).
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This is a first-order partial differential equation of the Laplace-transform ii(x, t). Fi-
nally, compute the inverse Laplace transform and obtain the fPDE in Equation (4) by

1
J 02
— t) = —— t).
axu(x ) = P! u(x, t) (30)
Indeed, the inverse Laplace transform of the semi-derivative on the right-hand side is
as follows:

1

—s{a;u(x t)] = ug(x) — sai(x,t) = —stia(x, t) = —/sa(x, b).
ot

From the fractional representation of the Cauchy problem (1), we find the following
fractional derivatives and integrals in relation to the normal distribution:

Proposition 3. Consider that the solution of the Cauchy problem (1) is of u(x,t) = ﬁe x,
which represents the normal probability density function N'(x) for a constant t. Thus, the solution
of the fPDE (4) zmplzes the following fmctzonal derivative and integral:

1,7
T 2t

(a) 2% u(x,t) =D} u(x, ) = \/j
otz .
(b) Fora =1L, wefind I*u(x,t) = I'(zx) [ (=¥ Yu(x, t)dt = N'(x), where N’ (x) is the

2

X
1 -7,

density of the normal probability distribution in regard to x, or N'(x) = n(x) = oretd

Proof. Part (a): given u(x, t), it follows from Equation (30) that the semi-derivative with
respect to time f is equal to aax (x,t). Computing the partial derivative of u(x,t) with

2
respect to x is uy(x,t) = % = \/ﬁ’fefﬁ

Part (b): In order to explicitly evaluate the fractional derivative, we utilize the linearity
of both operators. Using operator calculus, we see that

1 1
D?u(x,t) = D}D, 2u(x,) D7 u(x,t).

1
Thus, the first-derivative of the semi-integral of I?u(x, t) with respect to t must be
equal to 1, (x, t). Hence, the semi-integral

ux t)—i/x (x = ) (e, )t = N'(x) = ——e ¥
ET() e ’ 2nt

! 2
consequently, the first-derivative of N’(x) is of dl\fi;x) = N'(x) = ﬁ%e’ 2. The final

term solves the fPDE in Equation (30). Thus, the fractional integral for & = % must be equal
to the probability density function N’(x) in order to satisfy the fPDE in Equation (30). O

6. Conclusions

This article studies the relationships of the Cauchy problem (1) and relates them to
fractional partial-differential equations, as well as to the stochastic representations by the
Feynman-Kac formula with a generalized fractional and sub-fractional Brownian motion
with Hurst parameter H > 1/2. In addition, we find fractional derivatives and integrals
in relation to the Gaussian probability function by utilizing the novel insight into the
linkage of the Cauchy problem and fPDE. This vantage point is of importance in probability
theory, fractional calculus and stochastic theory. In future research, we intend to extend
our theorems to Hurst parameters H < 1/2 and the stochastic Cauchy problem under
a sub-fBM.
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Abstract: This paper concerns with the existence and uniqueness of fuzzy fractional evolution equa-
tion with uncertainty involves function of form °D*x(t) = f(t, x(t), DPx(t)), I*x(0) = xo, x'(0) = x,
where 1 < a <2, 0 < p < 1. After determining the equivalent integral form of solution we establish
existence and uniqueness by using Rogers conditions, Kooi type conditions and Krasnoselskii-Krein
type conditions. In addition, various numerical solutions have been presented to ensure that the
main result is true and effective. Finally, a few examples which express fuzzy fractional evolution
equations are shown.
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1. Introduction

A wide variety of physical processes in real-world events exhibit fractional-order
behaviour that can change across time and space. Fractional calculus authorises operations
of differentiation and integration of fractional order. On both imaginary and real numbers,
the fractional-order can be used. The theory of fuzzy sets continues to grab researchers’
attention due to its wide range of applications in a variety of domains including mechanics,
electrical, engineering, processing signals, thermal system, robotics and control, signal
processing and many other fields [1-6]. As a result, it has piqued the curiosity of researchers
over the last few years.

In the context of mathematical modeling, developing a suitable fractional differen-
tial equation is a difficult task. It requires an investigation into the underlying physical
phenomena. Real physical phenomena, on the other hand, are always wrapped in uncer-
tainty. This is true especially when working with “living” resources like soil, water, and
microbial communities.

Fuzzy set theory is a fantastic technique for modelling uncertain problems. As a result,
a wide range of natural events has been modelled using fuzzy notions. The fuzzy fractional
differential equation is a common model in a variety of scientific domains, including
population models, weapon system evaluation, civil engineering, and electro-hydraulic
modelling. As a result, in fuzzy calculus, the concept of the fractional derivative is crucial.
As a result, fuzzy fractional differential equations have received a lot of interest in domains
of mathematics and engineering.

The concept of the fractional differential equation was presented in 2010 by Agar-
wal et al. [7]. However, this concept of Hukuhara differentiability could not provide the large
and varied behaviour of crisp solutions at the time. Allahviranloo and Salahshourcite [8]
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defined Riemann-Liouville H-derivative based on highly generalised Hukuhara differen-
tiability [9,10] later in 2012. They also defined Riemann-Liouville fractional derivative.

Riemann-Liouville for elaboration appears in a natural method for problems such
as transport difficulties from continuum random walks plan or generalises Chapman-
Kohmogorov models [11]. Under the external influences and continuum and statistical
mechanics for elaborating the behaviour of viscoplastic and viscoelastic, it was also applied.

There are some other papers which were related to existence and uniqueness of solu-
tion under Nagumo like conditions [12-16] for fuzzy fractional differential equation. The
uniqueness of the solution under condition 0 < q < 1 for problem D7x(t) = f(t,x(t)) was
elaborated by Leela and Lakshmikantham [14,15]. With the help of Rogers, Krasnoselskoo-
Krein and Kooi conditions the uniqueness of solution was proved by Yoruk et al. [16], for
l<g<2

On the other way, by the use of uncertainty in order to obtained more realistic modeling
of phenomena are taken; (see [17-19]). In aspect not fuzzy and fractional differential
equations many other scholars have been worked in numerical and theoretical [20-24].

The fuzzy Laplace transform was introduced by Ahmadi and Allahviranloo, which
was used to generalized differentiability. Now, further ElJaoui et al. [25] worked on it. The
fuzzy initial and boundary value problems and fuzzy fractional differential equations are
solved by fuzzy Laplace transform method [26].

Hallaci et al. [27] worked on the existence and uniqueness for delay fractional differen-
tial equations in 2020 by using the Krasnoselskii’s fixed point theorem and the contraction
mapping principle.

In 2021, Niazi et al. [28] worked on the existence, uniqueness, and E;~Ulam type
stability of Cauchy problem for system of fuzzy fractional differential equation with Caputo
derivative of order g4 € (1,2], 6Dg+u(t) = Au(t) ® f(t,u(t)) @ B(£)C(t), t € [0,T] with
initial conditions u(0) = ug, u/(0) = u.

In 2021, Igbal et al. [29] worked on the uniqueness and existence of mild solution
for fractional order controlled fuzzy evolution equation with Caputo-derivative of the
controlled fuzzy nonlinear evolution equation which is given below

{ sDYx(t) = ax(t) + p(t, x(t)), B()C(t), t € [0, T]
x(to) = Xp.

Baleanu et al. [30] worked on the existence results for solutions of a coupled system of
hybrid boundary value problems with hybrid econditions.

The existence and uniqueness of the Laplace transform was proved by Assia Guezane-
Lakoud [31] for below initial value problems of fuzzy fractional differential equation for
arbitrary order g > 1.

x(0) = yo,

Dix(t) = f(t,x(t), DT 1x(t)),
{ DUDx(0)=0,i=1,...,[q].

By the inspire of above work, we adopted Caputo derivative to prove existence and
uniqueness for below initial value problem of fuzzy fractional evolution equation with
uncertainty for order w € (1,2).

thxx(t) = f(t,x(t), Dﬁx(t))'
{ I“X(O) = X0, (1)
x'(0) = xq,

where
l<a<20<p<l,

and xg € Eand f : Eg — K is continuous fuzzy-valued function with

Eo = {(t,x):1<t<2,d(x(t),0) <a}, )
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where d is Hausdroff distance.

Our goal is to extend and generalise [16] previous uniqueness results.

This study focuses on proving that consecutive approximations converge to a unique
solutions using the Rogers type uniqueness theorem, Krasnoselskoo-Krein type uniqueness
theory, and Kooi type uniqueness theorem. By using fuzzy Caputo derivative we determine
the equivalent integral problem.

The following is a breakdown of the paper’s structure. Basic definitions of fuzzy
set theory, Riemann-Liouville and Caputo derivative extended H-differentiability can be
found in Section 2. The corresponding integral problem is determined in Section 3 using the
fuzzy Laplace transform. The key findings are discussed in Section 4. Section 5, we prove
that consecutive approximations converge to a unique solutions using the Krasnoselskii-
Krein type of uniqueness theorem, a Kooi type uniqueness theorem, and a Rogers type
uniqueness theory.

2. Preliminaries

Let us throw the light on some basic definitions of fuzzy numbers and fuzzy sets. The
Gamma function is denoted by < in this and the rest of the paper, while the integral part of
« is denoted by [a].

As expressed in [32] E = {u : R — [0,1]; u satisfies (A1) — (A4)} is space of a
fuzzy numbers:

(A1) u is a normal; that is, there exist xyp € R such that u(xg) = 2.
(Az) uis a fuzzy convex; thatis, u(Ay + (1 — A)z) > min{u(x), u(z)} whenever x,z € R

and A € [1,2].

(A3) u is a upper semi-continuous; that is, for any xp € R and ¢ > 1 there exists §(xp,¢) > 1

such that u(y) < u(yo) + ¢ whenever |x — x| < §,x € R.

(Ay4) The closure of {x € R;u(x) > 1} is compact.

The set [u]7 = {u € R;u(x) > v} is called y-level set of u. It follows from (A1) — (A4)
that « € (1,2]. The fuzzy zero is defined by

= [ Llifx#1,
0_{2qx:1 ©®)

Definition 1 ([32]). A fuzzy number u in parametric form is pair of functions (u(r),u(r)),
1 < v < 2, that meet following conditions:

(1)  u(r) is bounded non-decreasing left continuous function in (1,2] and right continuous at 1;
(2) (r) is bounded non-decreasing left continuous function in (1,2] and right continuous at 1;
(B) wu(r)<u(r),1<r<2.

Furthermore, r-cut representation of fuzzy numbers can be shown as
] = [u(r),u(r)] foralll <r<2.

The features of fuzzy addition and multiplication by scaler on [ are as follows, accord-
ing to Zadeh'’s extension principle:

(1 ®v)(x) = sup min{u(x),v(w —x)},w € R,
yeR
w(E)ifk>1,

(keu(x)) = { ) “)
Oifk=1.
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To keep things simple, we write @, © with the standard P +, .... The Hausdroff
distance between the fuzzy numbers is denoted by E x E — [0, +o0, such that

D(u,0) = sup max{[u(r) —o(r)|, [u(r) = o(r)|}.
refl1,2]

And (d,E) is a complete metric space.

Definition 2. Let x,y € E be the variables. If z € E exists such that x = y + z, then z is known
as H-difference of x and y and is symbolised as x © y.

Remark 1. The sign © denotes the H-difference and x ©y # x + (—1)y.
CF[1,a] denotes space of all continuous fuzzy-valued functions on [1,4], and LF[1, ]
denotes space of all Lebesgue integrable fuzzy valued functions on [1, 4], whena > 1.
AC"=DF[1,4] also denotes space of fuzzy-valued functions f with continuous H-

derivatives up to # — 1 on [1, 4] such that f"=1) in ACF[1,4].

Definition 3 ([33]). The Riemann—Liouville fractional derivative is defined as

D f(t) = <:t)”+1 /’:(tfr)””’f(r)dr, n<p<n+l

Definition 4 ([33]). The Caputo fractional derivatives S D¥ f(t) of order & € R¥ are defined by

¢DEf(t) = aDF(f(1) Z

(t—ﬂ))

respectively, where n = [a] + 1 for & ¢ No;n = a for a € Np.

In this paper, we consider Caputo fractional derivative of order 1 < a < 2,e.g.,
Ch3/2 3/2(f ! f¥(a) (ﬂ) k
7 D; f(f) =.D; Z —a)").
Definition 5 ([34]). The Wright function 1, is defined by

o) = 5 L0

=T (—an +1 —a)
= %né (51__9)1”) [(na) sin(nma)

where 6 € Cwith0 < a« < 1.

Lemma 1 ([35]). Let {C(t)}cr beastrongly continuous cosine family in X satisfying | C(t) ||, x) <
Me“!t,t € R, and let A be the infinitesimal generator of {C(t) } ter. then for ReA > w, A2 € p(A) and

AR(AZ A)x = / e MC(D)tdt, R(AZA)x = / e~ MS(H)xdt, for x € X.
0 0
Let v > 1 be a real number, we have following results:

Lemma 2 ([3]). The unique solution of linear fractional differential equation

D*u(t) =0,
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x(t)

x(t) =

is given by
u(t) =cq toot+.o Aot L eRi=1,2,...,n

where
n=[a]+1.

Lemma 3. Equation (1) is equal to integral equation below:

= l"ik /(:(t*S)k’lf(S,x(S),D“X( ))d5+—/ (t—s)F2f(s,x(s), DPx(s))ds + o(0). 5)

Proof. Using Lemma 2, Equation (1) can be written as
‘D% (t) = I (t,u(t), DP(£)) + cot* .
Using the condition

lim 1% DPyu(t) = 0,
t—0

we get cg = 0. On the other hand, from Lemma 2, one gets
x(t) = ¥ (t, x(t), DPx(t)) 4+ IF g (t, x(t), DPx(t)) + c1 + cat.

Clearly x(0) = ¢(0), so we obtain ¢; = ¢(0) and because u/(0) = 0, we find ¢; = 0,
then we get the integral equation

rk/ (t—s)Dk 1f(5,x(5), DPx(s))ds + 1/ (t— s)*"2f (s, x(s), DPx(s))ds + o (0).

The Krasnoselskii fixed point theorem and contraction mapping concept are used to
achieve our results.

Theorem 1. (Krasnoselskii fixed point theorem [36,37]) If M is nonempty bounded, closed, and
convex subset of E, and A and B are two operators defined on M with values in E, then

(i) Au+BveG,forallu,veG,
(i) A is continuous and compact,
(iii) Then there exists w € G such that h = Aw + Bw.

Theorem 2. (Contraction mapping principle [36,37]) If E is Banach space, then it is a Banach
space. When H : [E — E is a contraction, H has a single fixed point in E.

Definition 6 ([38]). Let f € CF[1,2] N LF[1,2]. The fuzzy fractional integral of fuzzy-valued
function f is defined as

Df(gr) = [ f(xr), D f(xn)],1<r<2, (6)

where
I"f(xr) = fo 5)7 1f(s, )ds,
_ 7)
I"f(x;7) = fo $)Y 1 f(s;7)ds

Definition 7 ([38]). Let f € C/F[1,2] N LF[1,2],x0 € (1,2), and

1t (e
90) = (ir=ay) ) o

where
n=|y|+1
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One says that f is a fuzzy Caputo fractional differentiable of order <y at x, if there exists an
element (D] f)(x0) € E, such that, for all h > 1 sufficiently small, one has

lim "D (xg+h) © 9"V (x0)
v h—0 h
(Dg f)(x0) = : ®)

lim "V (xp) © "V (xo—h)
h—0 h

or
lim
h—0

"D (x0) oh¢<"*1><xo+h>

(DJf)(x0) = )

im 2"V G0=h) © 90" (x0)
h—0 K

Denote by C"~V¥([1,a]) space of fuzzy-valued functions f on bounded interval [1,a) which
have continuous Caputo-derivative up to order n — 2 such that f("=1) e CF[1,a). C"=V¥([1,4])
is a complete metric space endowed by metric D such that for every g,h € CU"=V¥([1,a])

nil . -
D(gh) =} sup (g (1), h)(t)). (10)
i=0 t€[1,q]
We say fuzzy-valued function f is [(i)-vy]-differentiable if it is differentiable as in definition
case (i) and °[(ii)--y]-differentiable if it is differentiable as in definition case (ii) in the rest of the article.

Definition 8 ([38]). Let f € C/F N LF[1,2],xy € (1,2), and

where n =y + 2 such that 1 < r < 2; then
(i)  if fis °[(i)-y]-differentiable fuzzy-valued function, then
(Dg f)(x0;7) = [(Dg £)(x0;7), (Dg f) (x0;7)], 11
or
(ii) if f is °[(i)-y]-differentiable fuzzy-valued function, then
(DGf)(x0;7) = [(Dg ) (x037), (Dg £) (x0;7)], (12)

where

(Dg f)(x0;7) = {ﬁ Jo(x— t)"ﬂ*li(t;r)dt]

X=Xxg

(13)
(D) (301 = |y Jo = 077 T

X=X0

The fuzzy Laplace transforms L of Caputo-derivative for fuzzy-valued functions is proved by
the following theorem.

Theorem 3. Let f € CUWF[1,00) N LF[1, 00); has the below:
(i)  if fis °[(i)-y]-differentiable fuzzy-valued function,

n—1
L[(DJf)(xw} — L] o ( Y wHDk) ), 14)
k=0

or
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(i) if f is °[(i)-y]-differentiable fuzzy-valued function,

n—1
L|(D? =— Tk=1pk) (1) o [ — pYLIf(¢ (15)
(RS (kgop Jwe (=)
3. Fuzzy Fractional Integral Equation

Using well-known fuzzy Laplace transform, we investigate the relationship between
Equation (1) and fuzzy integral form in this section.
In fact, by applying the Laplace transform to both sides of the equation, get a better result.

D*x(t) = f(t,x(t),D%c(t)) £ g(tx), (16)

we obtain
L[D*x(t)] = L[f(t,x(t),Dﬁx(t)ﬂ. (17)

We get two situations depending on the nature of Caputo-differentiability.
Case 1.
If D*x is fuzzy-valued function that is °[(i)-a]-differentiable,

n—1
N 3 S (DO} as)

k=0

and the above equation becomes dependent on the lower and higher functions of D%x,

{ Llr(t,x,r)] = p*Llx(t;1)] = SpZg p7 1 DFx(11),
19)
Llf(t,3,7)) = L] — T8 pr DR (15 7),
where
Lr(t,x,r)] = min{r(t,u)|u € [x(t;r),X(t;7)]},1 <r <2,
{ (20)
L[7(t,x,7)] = max{r(t,u)|lu € [x(t;r),%(t;r)]}, 1 <r<2,

For the purpose of simplicity, we will assume that in order to solve system (19),
{ Llx(£r)] = Hi(pir),

Llx(t;7)] = K1 (p; 7).

1)

Hi(p : r) and Ky (p;r) are solutions of the previous system (19); it produces
{ x(t;r) = L~ [Hi(p;7)],

x(t;r) = LK (p31)).

(22)

Case 2.
If D*x is fuzzy-valued function that is °[(ii)-«]-differentiable,

n—1

Lr(t,x) = p*L[x(t)] © ( Y pﬁ—k—1Dk> (1), (23)

k=0
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and the above equation becomes dependent on the lower and higher functions of D*x,

Llr(t,x,7)] = p*Llx(t;r)] — T=g pP 1 DFx(1;7),
(24)
{ L7t x,1)] = p*L[E(t;1)] = TyZg pP*1DRE(1;7),
where
Lir(t,x,r)] = min{r(t,u)|u € [x(t;r),X(t;7)]},1 < r <2,
(25)
{ L[F(t,x,7)] = max{r(t,u)|u € [x(t;r),X(t7r)]}, 1 < r <2

For the purpose of simplicity, we will assume that in order to solve system (24),
{ Lix(t7)] = Ha(a; 1),

L[x(t;r)] = Ka(a;7),

(20)

where Hy(p;r) and Ky (p; r) are solutions of the previous system (24). After that, we get
{ x(t;r) = L7 [Hy(a;7)],

x(kr) = L’l[Kz(a;r)].

27)

We derive the following for both instances, taking into account the beginning value
and initial conditions of Equation (1), using linearity of inverse Laplace transform on
systems (21) and (27).

If and only if x is solution for following integral equation, x is a solution for Equation (1):

x(t) = Cy(t)xo © Ky(t)x1 @ Fia /(:(t —5) £ (s, x(s), DPx(s))ds (28)

in respect to °[(i)-a]-differentiability, and

t
#(0) = Cx0(-1) Ky (w1 & (1) [ (1=91f(5,2(5), DPx(9))ds  (29)
in respect to °[(ii)-a]-differentiability.

4. Main Results

Now, stated Kransnoselskii-Krein type conditions for fuzzy fractional differential
Equation (1).

Theorem 4. Suppose f € C(Ey, E) satisfy Kransnoselskii-Krein type requirements as follows:

(Hh) d((f, % y), f(£%,5)) < min{T(w), 2} (SR [d(x, %) +d(y, 7)), ¢ # 1and
l<a<?2,

(H2) d(f(t,%,y), f(£,%,5)) < Gd(f(t,x,), f(L%,F) < Ld(x, D)7 + 7 Dd(y,7)7,
where { and k are positive constants and

k2—v) <2+ y(a—[a]);

then in the sense of °[(i)-y]-differentiability, solution x is a unique and in sense of °[(i)-y]-
differentiability, solution x is a unique on [1, ], where

1
= minfa, (T20), 41
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and G is bound for f on Eg that is,
d(f,0) <G.

Proof. Tobegin, let us assume that x and y are any two solutions of (1) in °[(i)-7y]-differentiability
and assume

o(t) =d(x(t),y(t))
and
o(t) = d(DPx(t), DPy(t)).
Note that

We define ,
R(t) = /0 [¢7(s) + 578D g7 (5)]ds;

clearly R(1) = 1.
Using Equation (28) and condition (Hy),

Pl < 3 [[(=1 g7 + 5700 s )as
< QHIR(E) (30)
t
ot) < /O@(p(p7(5)+t”f(”"["‘]>a(s)7ds
< IR(H). 31)

We use the same symbol C to represent all of the other constants that appear in the
rest of the proof for the purpose of simplicity.
We have

R(t) = o)+t dgr(s)
< CP + 17 (w — [a])]RY(1). (32)

Since R(#) > 1 for t > 0, multiplying both sides of (32) by (1 — )R~ 7(¢) and then integrate

(2 )a+l> <%)a+<<1—jm>>
R(t) < C(t( Y e\ =) ) -

Making use of the fact that

(a+b)t1=7) < !

<57 (,2(1*7) + b(lfv)) (34)

for every a,b € (1,2), Equation (33) becomes

1—“+1> (%#’ZM)
R(t)<c<t<H pe\T T ) (35)
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For t € [0, y], this yields the following estimates for ¢ and -

[a])

) (%+—W: )
q)(t)§C<t<17+t T 1y )

’

(36)

Loat1) (%o& 4 >
U(t)<c<t<” A )

Define function 5 (t) = t ¥ max ¢(t),o(t) for t € (1,2]. When either t *¢(t) or t ¥ (t)
is maximum,

T~k == 7)
1<f7(t)<c<t<” >+t<” e > 37)
or
%a+1—k> (’X%‘FL:W[{D)
1<) < c<t(” g\ ) (38)

Since
k(1 =) <1+ 7y(ax—[a])

(by assumption), we have

< 1+9(a—[a])
< o
(k=1)(1=7) < 72
k(1—v) < a+7y—7[a]
< ya+1—qf]

In the above inequalities, all of the  exponents are positive. As a result, lir())n+ 7(t) =0.
t—

As a result, the function 7 is continuous in [0, ] if #(0) = 0 is defined. In fact, because 7
is continuous function, if 77 does not vanish at some points t, i.e., 77(f) > 1 on [0, 77], then
there exists maximum g > 1 attained when ¢ is equal to some t1. 1 < f; < 57 < 2 such that
n(s) < g=1n(t1), fors € [0,t1). However, we receive either result from condition (Hy).

g=1(t) = 7¥(t1) <min(T(w),2)gt} > < ¢ (39)

g=n(h) = ;%o (k) < min(T(w),2)g7* " < ¢ (40)

which is a contradiction. As a result, the solution’s uniqueness is established in terms of
¢[(i)-a]-differentiability. We emit the second part of proof because it is nearly identical to
¢[(i)-a]-differentiability. [

Theorem 5. (Kooi’s type uniqueness theorem). Suppose f satisfies below conditions:

() d((F,%,9), £ %,5) < min{r(0), 2} (S0 ) e 4 3 £ 1 and
l<a<?2,

(J2) tPa(f(t,x,), f(L%,7)) < cld(x,3)7 + 7 Dd(y, 7)7,

where c and k are positive constants and

k2—=7) <2+7y(a—[a]) = p,

for (t,x,y), (£,X,Y) € Ro; then in the sense of °[(i)-7y]-differentiability, solution x is a unique and
in sense of °[(i)-7y]-differentiability, solution X is a unique.
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Lemma 4. For a real number a > 1, consider ¢ and o, two non-negative continuous functions on
interval [0, p]. Let

00 = [ (go) + 51 2)as

Consider the following:
M () <Py (e);
(i) o(t) <n(t);
(iii) @(t) = o(t* e ),
() o(t) =o(e™?).
Proof. Let

00 = [ (gl) + s,

After differentiating 77 and using (ii), we get t > 0,
, 1
70 < (),

so that e%iy(t) is decreasing. Now from (iii) and (iv), if € > 0 then, for small ¢, we get

1 TR U
euy(t)éef/o EZe sds =e. (41)

Hence,
1
limetn(t) = 1.

t—1

This means that 77(+) < 1. Finally, because of (i), 77 is nonnegative, and hencey = 1. O

Theorem 6. (Roger’s type uniqueness theorem). Verify following conditions with function f:
(K1) d((f,x,y),0) < min{T(a),2}o(%7 - ), umformlyfor posztzve and bounded x and y on E,

(Ka) d(f(t,%,y), f(£,%,5)) < min{T () (52 [d(x, T) + £ 1Dd(y, 7).
The problem then has only one solution.
This theorem’s proof is based mainly on Lemma 4.

Proof. Suppose x and y are any two solutions of (1) in °[(i)-y]-differentiability, assume

p(t) = d(x(t),y(t))

and
o(t) = d(DPx(t), DPy(1));
we get for t € [0, ] C [1,2].

o) < ¢ [ (6= lF(sx(5), DPx(5), F(5.(5), DPy(s) s

t— k—1 Ll
) l9() +s o(s))ds

t 1
a—1 - B
<t /0 R [p(s) +sPo(s)]ds

<
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< el ./Ot m[qo(s) + sPa(s)]ds
< oy
ot) < [ 17,9, DPx()), £(5, (), DPy(s) s
S
< [ smle6) - Hoo)las
< o(b), (42)

where ¢ has the same definition as in Lemma 4.
In addition, if € > 1, we get condition (Kj) for small £,

k—1 t
P < g (5 (), DPR()), s y(s), DPy(s) s

't o™
< (t—s)F 12 / d
(=) 12(e) [ s
< tk’le’%ZG
< e (43)

ot < [ 6= ) Ifx(5), DPR(S)), £ 5, (), DPy(s) s

. tems
< 2emin{2,T(k)} /0 Cds

N
N
)
)

We getd(x(t),y(t)) = 1for every t € [1,2] by applying Lemma 4, proving uniqueness
of solution of fuzzy fractional evolution Equation (1) in ¢[(i)-7]-differentiability. We skip
the second section of the evidence because it is nearly identical to the first. [

Theorem 7. Let f € C(Eo, E) satisfy above Theorem 4. Then there’s series of approximations.

5a(8) = Cy ()0 + Ky (Om (0 + o [ (=) s x(9), DPx(s)ds (4

in sense of °[(i)--y]-differentiability or

1 7t _
2 () = Cy()x0 © (-1)Ky(t)x1 © (_1)ﬂ/0 (t—5) 1 f(s,x(s), DPx(s))ds  (45)
converge to unique solution of fuzzy fractional evolution equation in sense of °[(ii)--y|-differentiability (1).

Proof. Using the Ascoli-Arzela Theorem, we show the Theorem 7 for sequence x;, in sense
of °[(i)-y]-differentiability without losing generality. We omit the sequence { £, } because its
convergence in terms of °[(ii)-y]-differentiability is very comparable.

Step 1: The sequences {x;}~9 and { D7 'x;};> are well defined, continuous and uniformly
bounded on [0, ;

d(xj11(t),%0) < [y d(f(s,x(s), DPx;(s)),0)ds
(46)

d(DFx;(t), xo) < fotd(d(s,xj(s),Dﬁxj(s)),f))ds .
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Forj=1landt € [0, 4], we have

d(xy (1), %) < 7225 <a
(47)
d(DPxq(t),x) <Gt < g

Furthermore, for eachi € 0,...,;
d(x{(£),0) = d(D'I*£(t,xo(t), DPxo(t),0)
= d(I*'f(t,xo(t), DPxo(t),0)
= T(B)
b a—iel B 0 N L geeic
/O(t ) =1d(f(t, x0(s), DPxo(s)),0)ds < r(“_l_)/o(t §)r=i-14

Ntﬂéff
(o — )T (e — 1)
Nt"“l
Ia—i+1)

The sequences {x;,1(t)} and { DFx;;(t)} are properly defined and uniformly bounded
on [0, #] by induction.
Step 2: We show that in [0, y], the functions x and y are continuous, where x and y are

defined by
x(t) = lim sup g,
(48)
y(t) = lim sup £;(t),
as a result
& (1) = d(x;(t), xj1 (1)),
(49)
(1) = d(DPx;(1), Dbx;_1 (1),
Take note of the following:
gy =Y lim &), (50)
i<n—117%
where , ) )
gt = d(x (1), 2", (1). 1)

For 0 < t; < tp and for every i € {0,...,n — 1}, we obtain
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d(gi(h)

D(xj11,%j) <

&)

= ()" () =l (1), 57 (2)
) d[/‘:](tl =8 1A 5 31(5), DPR()), £ -1 (5) D)y x(5)) s
[ ), DP9, 5329 130 .
) % {H{ﬂ — 5 2(h — tl)kﬂ}
) r(kfiil)(fzw)kﬂ.

In the above inequalities, right-hand side is at the most ﬁ (ty — t1)* + € for
large n if € > 0 provided that

4N

ki
P’gm(h*fl) , (53)

d(ty —t1) <

for each i < n — 1. e is arbitrary and t;, ; can be interchangeable, we get

d(n(ty) —n(t)) < ), {%(tz—tl)k*i}

P Tk—i+1
AN(n—1) .
< W(h*tl)- (54)

The same goes for y(t), and we obtain

d(y(t) —y(t2)) < 2Nd(tr — t1). (5)

These results indicate that x and y are continuous on [0, y].
Step 3: We check that {DPj, ;1 (t)} family is equi-continuous in CF([0, ], E) and that the
{xj41(#)} family is equi-continuous in C (n=1)F ([0, 4], E). Using condition (H,) and notion
of successive approximations (45) we can show that we get

;+1 Cfo(t s)f1 go(s)ﬂy‘f's7 )é( )7]ds

(56)
L (8) S fo (b= )k 1@ (s)7 4 57D gy(s)7)ds.
As a consequence, we obtain the following estimation:
Z / — )" d(xi(s) — xj-1(s))7 + 574D d(DPx;(s) — DPx;_y(s))")ds. (57)

There exists a subsequence of integers {ji }, according to the Arzela-Ascoli Theorem,
d(xjp(t)/xj—lp(t)) — y(t) as j; — oo,

(58)
d(Dﬁx]‘p(t),Dﬁx/pil(t)) — y(t) as ji — 0.
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Let us note )
u (t) = p]gi;osupd(xjp(t),xjpil(t)),
(59)
v (t) = ’}ijrgosupd(Dﬁxjp(t),Dﬂxjpil(t)).

Further, if {d(xj,xj_1)} — 0 and {d(DPx;, DFx; 1)} — 0asj — oo, limit of any
consecutive x, approximation in solution x of (1), which was demonstrated to be unique in
Theorem 4. As a result, a subsequence selection is unnecessary, because entire sequence
{x;} converges evenly to x(t). To do so, simply establish that x = 1 and y = 1, which will
result in u x (t) and v * (¢) being same.

R() = [ Ty(s)7 +5 (@~ [a)o(s)1ds (60)

and by defining
7 (£) =t~ P max{x(t),y(t)}.

We demonstrate this as
lim 5 (t) = 0.

t—0*

We’ll now show that 17 * (f) = 0. Assume that 1 * (f) > 0 at any point in the range
[0, u]; then t; exists that is

1<g=nh) = max = (t).

Hence, from condition (Hj), we obtain
g=1(t) =1 x(h) < min(T(w),2)g " < g, (61)

or
g=n(t) = £ y(t;) < min(T(),2)gt7 ") < ¢, (62)

We end up with a contradiction in both circumstances. As a result, 77 * (t) = 0. As a
result, iteration (45), on [0, ], converges evenly to the unique solution x of (1). O

5. Examples
Example 1. Consider the initial value problem:

3
Ft57 1<t <2, —c0<x<1,
cp? b oy pEx2 2 -1
Dix=f(tx) =4 Ft57 @ FE- 1<t <2,1<at5(1—9)7}, (63)
t5

0,1<t<2,85(1—7)1<x< o,

x(1) =1,
where

then

k>2 and k(1—7) <2
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In the strip, function f(t,x) is continuous. 1 < t < 2, |x| < oo, can be proved in each of
the cases.

0 1<xx<ti(1—9)"",

(ii) t%(lf’y)_1<x<oo,foo<3?<l,
(i) 3(1—7)' <x<o00,0<F<t3(1—7)7],
(v) 0<x<B(1—7)1,—c0<i<]l,

that following estimates hold:

F -
=[x =%,
t5

< P27 x— x|

[f(tx) = f(t %]

N

Therefore, initial value problem has unique solution for order (1,2].

Example 2. If we consider initial value problem with Caputo derivative

DY(x) = f(t,xf° Dﬁx(t)),

I*x(0) = xo,
¥(0) = xi, ©4
‘DPx(0) =0,
where 1 < & < 2, then solution of given equation is equal to
1 st '
x(t) = Cyt)0+ Ky(thx1 + 1 [ (¢ =)L (s,x(5)ds. (65)

Let the function f in above equation satisfy following Krasnoselskii-Krein type conditions:
(Hy) d(f(t,%), f(t,y)) < T(q) Y2 a(x, ), t # 0, where k > 1.
(Hp) d(f(t,x), f(t,y)) < Zd(x,y)P, where  is constant, 0 < B < 1, and k(1 — B) < 1, for
(tx),(ty) e R

Then approximations are given by

B () = Gy + Ky + [ (697 (s, (6))ds, (66)

converges uniformly to a unique solution x(t) of given equations on {0, u} where

1
ol (129}
J is bound for f on R.

6. Conclusions

The existence and uniqueness of the class of high-order fuzzy Krasnoselskii-Krein
conditions are investigated in this paper. This is a fruitful field with a wide range of
research projects that can lead to various applications and theories. In future projects,
we hope to learn more about fuzzy fractional evolution problems. Using the Caputo
derivative, we can discover uniqueness and existence with uncertainty. Future work could
include expanding on the concept proposed in this mission, including observability, and
generalizing other activities. This is an interesting area with a lot of study going on that
could lead to a lot of different applications and theories. This is a path to which we want to
invest considerable resources.
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Abstract: One-dimensional continuous functions are important fundament for studying other com-
plex functions. Many theories and methods applied to study one-dimensional continuous functions
can also be accustomed to investigating the properties of multi-dimensional functions. The properties
of one-dimensional continuous functions, such as dimensionality, continuity, and boundedness, have
been discussed from multiple perspectives. Therefore, the existing conclusions will be systematically
sorted out according to the bounded variation, unbounded variation and hélder continuity. At the
same time, unbounded variation points are used to analyze continuous functions and construct
unbounded variation functions innovatively. Possible applications of fractal and fractal dimension in
reinforcement learning are predicted.
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Hongtao, G.; Wei, T. Overview of It is a widely held view that dimensionality is an important indicator to describe
One-Dimensional Continuous functions, but different functions have many disparate internal structures and properties.
Functions with Fractional Integral Traditional topological dimension had not dealt with some characteristics of the intricate
and Applications in Reinforcement functions well. In recent years, there is a growing body of literature that recognises the
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importance of using fractal dimension instead of topological dimension to describe the
functions. The fractal dimension is an extension of the topological dimension. The fractal
dimension reflects the effectiveness of the space occupied by the complex sets, and it is a
Academic Editor: Anténio M. Lopes ~ measure of the irregularity of the complex sets. It is cross-combined with the chaos theory
of dynamical systems and complements each other. It admits that the part of the world may
show similarity with the whole in a certain aspect under certain conditions or processes.
The value of the fractal dimension can be not only an integer but also a fraction. So fractal
dimension can measure complex sets like the Cantor ternary set. From the point of view
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fations. and many calculation methods. The tool for studying fractal dimension is no longer just
classic calculus, and a full discussion about the properties of continuous functions lies
beyond the scope of classical calculus. Fractional calculus (FC) has gradually become

the main method [1-3]. Since classical calculus is a special case of fractional calculus [4],
many problems that cannot be measured by classical calculus can be solved by fractional
calculus, such as studying the properties of continuous functions that are continuous but
not differentiable everywhere [5,6]. The most widely used FC is the Riemann-Liuville
fractional calculus and the Weyl-Marchaud fractional calculus.
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Box dimension of continuous functions is not less than one. Fractional integral does not
increase the dimensionality of the functions, and this special operator makes the fractal
dimension have a special linear relationship.

However, there are still some issues that are worth considering and discussing. For
example, is the Hausdorff dimension of a continuous function with bounded variation equal
to one? What are the Hausdorff dimension and the Box dimension of functions satisfying
the Holder condition? Is there a one-dimensional unbounded variation function? Can the
function of unbounded variation and bounded variation be mutually converted under
special prerequisites? Are there other ways to better explore unbounded variation functions
effectively? It is these original questions that promote the emergence of new concepts
and many new analytical tools. A few years ago, scholars always used the definition
of bounded variation to define the unbounded variation function. The definition is not
conducive to exploring the nature of the unbounded variation function. As unbounded
variation functions defined by the unbounded variation point directly, a new perspective
for studying unbounded variation functions was gradually discovered. At the same time,
the relevant conclusions about unbounded variation points have also been rigorously
proved. For example, the Box dimension of an unbounded variation function with only
an unbounded variation point is one. If this function has self-similarity at the same time,
its Hausdorff dimension is also one. A more interesting topic is to investigate the changes
between some classic functions and the functions after fractional calculus. These changes
usually include fractal dimension [8-10], continuity [11,12], boundedness [13,14] and types
of fractional calculus [15,16].

After concentrated discussions on some special functions theoretically [17,18], scholars
do not have any visual information of the functions [19,20]. The most obvious evidence is
the Weierstrass function. Researchers not only know about its functional properties, but also
clearly know what its image looks like. Nevertheless, scholars are not very familiar with the
image of any one-dimensional continuous functions with an unbounded variation point.
Therefore, several attempts have been made to construct the special functions [21], such as
one-dimensional continuous functions with finite or infinite unbounded variation points,
and unbounded variation functions that satisfy the Holder condition. The construction
process of these special functions mainly uses some compression, translation and symmetric
transformations. There are also some special unbounded variation functions that are
obtained by special operations on the basis of the devil function [22].

So far, there existed many research angles and conclusions on one-dimensional con-
tinuous functions and their fractional calculus [23]. In order to have a comprehensive
understanding, this paper will systematically sort out the current research results from
the perspectives of bounded variation, unbounded variation and the Hélder condition. A
more detailed analysis of unbounded variation functions through the unbounded variation
point will also be elaborated. Combined with the very popular reinforcement learning in
machine learning, some very interesting practical applications are predicted. For example,
the evaluation model based on the fractal dimension and the random search method based
on the fractal structure. The advantage of the fractal evaluation model based on the fractal
dimension is that the method based on the local information can evaluate the distance
between any two states to the equilibrium state. The distance can speed up the calculation
process of algorithms. At the same time, evaluating the current state during the training
process can also optimize and improve algorithms reasonably. The fractal random search
method also makes full use of the self-similarity to reduce the search time as much as possi-
ble on the basis of ensuring the probe of the entire space. Finally, the framework to prove
the convergence of reinforcement learning algorithms is introduced using fractal attractors.

The main innovations of this manuscript are as follows. First, the existing conclu-
sions about one-dimensional continuous functions are summarized through three different
classification methods, which is helpful to study other complex functions. The second is
to introduce the concept of the unbounded variation point to directly study unbounded
variation functions. The unbounded variation point can effectively grasp the essence of
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unbounded variation functions. At the same time, some special unbounded variation
functions can be constructed based on the unbounded variation point, and the images of
these complex unbounded variation functions can be easily obtained. Third, by combining
reinforcement learning and fractal theory, some possible application directions are pre-
dicted, and a unique fractal evaluation model is proposed. These results can provide some
new ideas for other researchers.

Section 2 mainly recalled some basic concepts, such as the definition of fractal dimen-
sion, bounded variation functions, unbounded variation points and fractional calculus.
Section 3 mainly discussed the bounded variation function and its fractional calculus.
Section 4 focused on the correlation between the continuity of Holder and variation func-
tions. Section 5 primarily explored the unbounded variation function through the un-
bounded variation point, and gave the construction process of one-dimensional continuous
unbounded variation functions. Section 6 forecasted some applications of fractal and fractal
functions in reinforcement learning and analyzed the advantages and disadvantages of
these methods. The logical structure of this paper is shown in Figure 1.

One-dimensional

continuous functions

v v v

Bounded variation HOlder continuity Unbounded variation
functions functions functions

The Weyl
fractional Counterexample

Unbounded |

2 variation points
integral s |

Results
(Fractal dimension,continuity,
measure and boundedness)

Applications in
reinforcement learning

Figure 1. The logical structure of the paper.

2. Basic Concepts

Among fractal dimension, the Box dimension is the most widely used. However, some
other dimension is still mentioned in some engineering problems, such as the modified Box
dimension and the Packing dimension. At the same time, the relationship between these
dimension is often analyzed and compared in theoretical research. Most of the definitions
are based on measurement theory, and there are also some interrelationships between
various dimension. Typical definitions of fractal dimension are as follows.
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Definition 1. ([24,25]) Let F be a non-empty bounded subset of R" and Ns(F) be the smallest
number of sets of diameter at most § which can cover F. The lower and upper Box dimension of F
respectively are defined as

. . log Ns(F)
dimg(F) = lim —2——-~, 1
dimg(F) = lim %5 2 0
and log Ny (F)
- T Og )
dimp(F) = lim === Togo )
If (1) and (2) are equal, the common value is the Box dimension of F:
dimg(F) = lim Mv
6—0 —logé

If F can be decomposed into a countable number of pieces Fy, F», - - - in such a way that the
dimension of the largest piece should be as small as possible. This idea leads to the following modified
Box-counting dimension,

dimy,p(F) = inf{supdimgF; : F C U E}, 3)
i i=1

dimpp(F) = inf{sup dimgF; : F C [ J F;}. 4)
i i=1

If (3) and (4) are equal, the common value is the modified Box-counting dimension of F. Let

P*(F) = inf{z Z§(F):Fc |JE}
4 i=1

It may be shown that 2°(F) is the s-dimensional Packing measure. The definition of the
Packing dimension [26] in the usual way:

dimp F = sup{s : #°(F) = oo} = inf{s : #°(F) = 0}.

The above dimension is put forward for some specific problems. In the research
process, the appropriate fractal dimension should be selected according to the needs. For
example, the measurement of the Hausdorff dimension is more accurate and the calculation
of the Box dimension is simpler through programs.

The Jordan decomposition theorem is widely applied in the proof process of various
problems, and the core concept of the theorem is the function with bounded variation. The
definition of the bounded variation function is shown in Definition 2. The unbounded
variation function can be defined by the complementary set of bounded variation func-
tions, but this paper will research unbounded variation functions through the unbounded
variation point that can be found in Definition 3.

Definition 2. ([27]) Let f(x) be defined on I = [0,1]. A set of points P = {xg,x1,- -+, Xn},
satisfying the inequalities 0 = xg < x1 < -+ < X,_1 < X, = 1, is called a partition. P =
{x0,x1,- -+, xp} is a partition of I and write A fy = f(xx) — f(xx_1), fork =1,2,--- ,n.If there
exists a positive number M such that

n
Y IARI <M,
k=1

for all partitions of I, f(x) is said to be of bounded variation on I.
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Bounded variation functions have many important properties [28,29]. Such as, a
monotonic function is a bounded variation function. The sum, difference, and product of a
finite number of bounded variation functions are still the bounded variation function. The
absolutely continuous function must be the function of bounded variation.

Definition 3. (UV point) Let f(x) be a continuous function on I.

(1) For p € (0,1). There exists a closed subinterval Q = [q1,42] (0 < g1 <p < g2 <1)
of I such that the variation of f(x) on Q is finite, then denote (p,0) as a bounded variation point
of f(x), or (p,0) as an unbounded variation point of f(x).

(2) For p =0or p = 1. There is a closed subinterval Q = [0,41] (0 < x < 1) or Q = [q3,1]
(0 < g1 < 1) of I and the variation of f(x) on Q is finite, then denote (p,0) is a bounded variation
point of f(x), otherwise (p,0) is an unbounded variation point of f(x).

Due to the complexity of the function structure, the functions of unbounded variation
are often non-differentiable functions in the defined interval. The concept of the UV
point grasps the essence of unbounded variation functions and transforms the complex
structure cleverly. Classical calculus is difficult to analyse the properties of unbounded
variation functions, but the properties of some special unbounded variation functions can
be investigated by fractional calculus [30,31]. This article mainly utilizes the Riemann-
Liouville fractional integral and the Weyl fractional integral [32] to study unbounded
variation functions. Their definitions can be found in Definition 4.

Definition 4. ([33,34]) (1) Let f(x) € C;,v > 0. D7V f(0) = 0 and for x € (0,1],

D) = gy (e =0 (0

is the Riemann-Liouville fractional integral of f(x) of order v.
(2) Let f(x) be a continuous function defined on (—oo,4c0) and 0 < v < 1.
1 00
—v _ - _ vl
W) = gy [, (T

is called as the Weyl fractional integral of f(x) of order v.

The abbreviation C; and BV will be represented for continuous functions and bounded
variation functions defined on I respectively. Denote G(f,I) as the image of f(x) on I.
Denote bounded variation function and unbounded variation function as BVF and UVF
respectively. Cy is the Cantor set.

3. Bounded Variation Functions and Their Fractional Integral

The structure of the bounded variation function is not complex. Simple calculations
show that its Box dimension is one [35,36]. Furthermore, the bounded variation function
after the Weyl fractional integral is still a bounded variation function, so its Box dimension
is still one. The relationship between them can be shown in Figure 2.

The proof process of the above related conclusions will be given in detail. First of all, a
frequently occurring lemma is necessary to be displayed.

Lemma 1. Given a function f(x) and an interval [a,b], Ry is the maximum range of f(x)
over [a,b), ie.,
Rela,tl = sup [£(x) — £(y)].
a<x, y<b
Let f(x) € C;BV}. Suppose that 0 < § < 1 and m be the least integer greater than or
equal to 6~ 1. If Nj is the number of squares of the 5—mesh that intersect G(f, I), then
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m—1 m—1
671 Y Ry[i6, (i +1)0] < Ny < 2m+6~1 Y Ry[id, (i +1)d).

i=o i=0

The Box dimension

of f(x) is between 1 Continuity Boundedness
and 2

The Box dimension

f(x) of f(x) is 1

The Box dimension of f(x)
with the Weyl fractional
calculus is 1

Figure 2. The properties of bounded variation functions.
Proof of Lemma 1. The number of mesh squares of J in the column above the inter-

val [id, (i + 1)4] that intersect G(f, I) belongs to [R¢[id, (i +1)d] /8,2 + (R[id, (i +1)3]/8)].
By summing all such intervals together, the lemma can be proved. [

Theorem 1. (1) IfdimgG(f,I) > 1and f(x) is a continuous function, dimpG(f,I) < 2.
@) If f(x) € C/ N BV}, dimp G(f,1) = 1.

Proof of Theorem 1. By using Definition 1,

log & _ — log 5
i I)>1 °_ =1, di <l <=2,
dim;G(f, )_%—logé , dimpG(f, )_Jlg(l)—logé

Let {x;}"; be arbitrary points satisfying 0 = xg < x1 < x2 < --- < x, = 1, then
n
sup ) [f(x) — flxe-1)] < C.
(x0,21,+ ,xn) k=1
Let m be the least integer greater than or equal to %. Nj is the number of squares of the
J—mesh that intersect G(f, I). Combining Lemma 1,
m
Ns <2m+6~" Y Re[(i — 1)4,i6].
i=1
Forl<i<m-—1landx;o=16,x;3=(i+1)d, x; 1, x; 2 € (i5, (i+1)d),
3
Ry[is, (i +1)8] < sup Yo 1f(xik) = fxi, k= 1)|.
Xi, 0<Xj, 1<%}, 2<Xj, 3 k=1

There exists a positive constant C such that Ny < C6~! and

dimpG(f, 1) <1,0<0v < 1.
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Simultaneously, the topolopy dimension of a continuous function f(x) is no less
than 1,
dimpG(f,1)>1,0< 0 < 1.

Thus, dimp G(f,I) =1. O

If non-negative constants C and « can be found to formula the following inequation

[f(x) = fy)] < Clx =yl

f(x) is a Hélder continuous function [37]. When a = 1, f(x) is a Lipschitz continuous
function. Throughout this paper, the term f(x) € LipC means that f(x) is a Lipschitz
continuous function on I and the Lipschitz constant is C.

Corollary 1. If f(x) € LipC, then dimp G(f,I) = 1.
Proof of Corollary 1. f(x) € LipC,Vx,y €1,

[ fx)—fy) [<Clx—y].
Let {x;}"; be arbitrary points satisfying 0 = xo < x1 < x2 < --- < x, = 1. Since

n

sup Y [f(xx) — flxe1)| <C i [x —x 4] <C,

(x0, X1,eer xXn) k=1 k=1
f(x) € BVyand dimp G(f,I) =1. O
Corollary 1 shows that a function that satisfies the Lipschitz condition must be a BVE.

However, a function that satisfies the Holder condition is not necessarily a BVF [38,39]. The
counter-example is as follows:

—1/Inx, 0<x<0.5,

flx) =
0, x =0.

Obviously, since this function is monotonically increasing in [0,0.5], it is a BVE. But for
any a > 0, this function does not satisfy the Holder condition of order a.

Theorem 2. If f(x) € C; BV}, dimp G(W~?f,I) = 1.

Proof of Theorem 2. Since f(x) € C; and f(x) is of bounded variation on I, f(x) can be
replaced with the difference of two monotone increasing and continuous functions g (x)
and ¢»(x) by the Jordan decomposition theorem, f(x) = g1(x) — g2(x), where g1(x) =
hi(x) — ¢, g2(x) = ha(x) — ¢, hi(x) = ha(x) = con [1,400). Then hy(x) and hy(x) are also
monotone increasing and continuous functions.

(1) If £(0) > 0,let g1(0) > 0and g2(0) = 0. By Definition 4,

Gi(x) =W P (x) = %/XW %dh 0<ov<l,
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Gi(x) still is a continuous function on I when g;(x) is a continuous function. Let
0<xi<x<landO<v <],

Gi1(x2) — Gi(x1)

=gy [ 2" ) et~ g [T =) () ey
F(lv)/ (F = x2)°~ (g (£) — c)dt — %Al(t—xl)”‘l(m(t)—@df
:ﬁ(/;(t — x)" Wy (£)dt — /.:(t —x1)" " ha (t)dt)
+ %(4/}:@ — 1) edt — /xi(t = x)" " edt)
:% /xj”‘z”l(t —x1)" (B (t = x1 + x2) — Iy ())dt

>0.

Thus, G; (x) still is a monotone increasing and continuous function on I. If

Go(x) = WP (x) = ﬁ/x %dt 0<v<l,

G (x) is also a monotone increasing and continuous function on I.

(2 If £(0) < O, let g1(x) = 0 and g»(x) > 0. Using a similar way, both W=?g;(x)
and W~7g,(x) are monotone increasing and continuous functions on I. So W7 f(x) still is
aBVFon I and

dimg G(W™°f, 1) = 1.

O

4. Unbounded Variation Functions (UVFs)
4.1. A Special UVF

The construction process of the devil stair function d(x) will be elaborated firstly. Then,
a peculiar continuous function D(x) of unbounded variation on I will be constructed on
the basis of d(x)

Ifxe (1,2),di(x) =1 Letd;(0) = 0and dy (1) = 1. d;(x) can be exhibited on I by
connecting d1(0), d (l) dy (%) and d; (1) with line segments.

Ifx e (3,2),do(x) = L. Ifx € (3,8),da(x) = 3. Connecting d; (0), d(3),d2(3),d1(3),
d1(3), d2(%),d2(8) and d; (1) with line segments to form d5(x) on I.

By induction, d,,(x)(n > 3) can be constructed. Let d(x) = lim,—c0 dy(x).

The construction of Dj (x) is based on dj (x) with two more line segments whose length
are 1. The line segments and the part of d(x), x € (3, %) make up an isosceles triangle.
In D; (x), the triangle is shown without the base line.

The construction of Dy (x) is based on dy(x) and D (x). Simultaneously for x € (0, %)
or x € (%,3), using similar ways to construct D5 (x) like as dq (x) — D;(x). However, the

length of line segments added is 4 2.

The construction of D3(x) is based on dz(x) and D;(x). Simultaneously for x € (0, %),
xe(2,3),xe(35),orx e (8,1), using similar steps to construct D (x) like as d (x) —
D1 (x). The process of constructing is similar, the only difference is the length of line
segments added is 1 13
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By induction, the construction of D, (x) is based on d,;(x) and D,,_1(x). The length of
line segments is 1/" . Then, D(x) = lim, e Dy (x). Images of d(x) and D(x) are given as
follows Figure 3

—_—, _— —_—

174 V4l 4

Figure 3. The image of d(x) and D(x).

Combining the construction process of D(x), properties of the function will be investigated.

Property 1. The length of G(D, I) is infinite on I. The lebesgue measure of differentiable points on
I is one.

Proof of Property 1. Length of G(D, I) is no less than

1/2 1/3 1, Un .
1:2:142:2- 5= 4420 =+ 42702 i ;

1_
n

Thus, the length of G(D, I) is infinite on I. Let A be the set of differentiable points

of D(x) on I.

1 1 1 1
m(A) =3 +2-5+4 o+ +2”’1‘37+“':1-

Denote B as the set of non-differentiable points of D(x) on I, then
m(B)=1—1=0.
|

Property 2. The Box dimension of D(x) is one and D(x) has uncountable unbounded variation
points on I.

Proof of Property 2. Since D(x) is a continuous function, dimpG(D,I) > 1. Let0 <6 < 1,
% <n<1l+ %. The number of squares of the 6 —mesh that intersect G(D, I) are less than

181 1
2 2-.
n+2+5
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Thus,

1y 1,51
log2n+ 5 ¥ § +25]
T < e i=1
dimpG(D, 1) < clslg(l) —logé
log[2n + 261 (log(n +1) + 1)]

< lim
*(Slg(l) —logd
<1

Further analysis showed that dimp G(D, I) = 1.
IfV x € Cy, a positive number Ny will be found such that variation of any subinterval I,
containing x of I is at least

e N
2No Ny 2No+1 Ny + 1 2No+2 Ny + 2
Sl
-~ 2N = No+n—1

1 (il Nﬂfll)

ZNO n:ln n=1 n
= 0Q.

Thus, (x,0) is an unbounded variation point of D(x) on I. Since the arbitrariness of x,
the number of unbounded variation points of D(x) on [ is uncountable. [

Now, the construction of H(x) that contains uncountable UV points will be displayed.
Divided I into three equal intervals,

2

1 12
I =10 21 1o=12 21 1a.=[21]
11 [0,3], 12 [3,3], 13 [3, ]

Two line segments are added such that constituting an isosceles triangle with I; , and
the length of the segment is 1, Then I; » will be removed. I; 1 and I 3 are divided into three
equal intervals respectively,

hy=hiJb2Jbs,
Lz =halJbLsJLe

Four line segments are added such that constituting an isosceles triangle with I,
and I, 5. The length of the segment is %. Furthermore, delete I, and I 5. Similar way can
get Hz and Hy. H,, can be got From H,,_1. By dividing

In—l,lr In—l,Sr In—1,4r In—1,6r Tty 1n71,3.2n—2,1, In,1,342n—2
into three equal intervals respectively,
In—l,l = In,l U In,Z U In,3r
In—1,3-2"’2 = In,3-2”*1—2 U In,3-2”*171 U In,3<2”*1'
2" line segments are added such that constituting an isosceles triangle with
11171,2/ In7],5/ Tty In,1,3,2n—271.

The length of the segment is nz% Then delete I, 5, -+, I 3.0n-1_1. The image
of H(x) is Figure 4.
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Figure 4. The image of H(x).

o0
Obviously, H(x) is a continuous function. Firstly, the length of H(x) on I is ), % = o0,
n=1
the variation of H(x) on I is infinite. Secondly, the number of J—mesh squares that

o0
intersect G(H, I) is at most 5! Zl L +2571and
n=

log(67' ¥ 1+2571)

di HI) =i n=1 =1.
imp G(H, I) 250 —logé

Finally, Vxg € CyU [a, b], the variation of H(x) on [a, b] is ZI:\I W% = oo, where Nj
n=Np

is a positive integer. So H(x) contains uncountable UV points.

The function that satisfies the Lipschitz condition must be a BVF, but the function that
satisfies the Holder condition is not necessarily a BVF [40,41]. The following two special
functions are just the best evidence for the above conclusion.

4.2. UVF Satisfying the Holder Condition of Order a(0 < & < 1)

Let Ay = ay +ap + -+ +a, + - - - be the convergence series of positive terms and any
of terms is monotonically decreasing. The sum of A, is s and the construction process of
the function f,(x) on [0, s] is as follows:

f(x) =0,x € {0,a1,a1 +ar,a1 +ay + az};

1 a
flx) = x€{m +a2+-~-+an_1+?"(n =12}
f(s)=0.

fa(x) is linear in the following intervals, such as [ay + -+ + a,_1,a1 + - - + a,_1 + %],
a1+ +ay 1+ 4,01+ +a,_1+ay],n=1,2,---. The specific image of fy(x) is as
follows Figure 5.
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Figure 5. The image of f(x).

Theorem 3. f,(x) is a continuous function on [0,5](0 < s < 1) and the total variation of fn(x)
in the interval [0, s] is infinite.

Proof of Theorem 3. From the specific construction process of fy(x), fu(x) is a continuous
function on [0, s] obviously. The proof of its total variation is infinite will be given next.
Consider the following partition: 0 < 4 < a1 < m+ % < +a+a < a1 +a+ % <
a +ay+az < --- <ajp+ay+---+ag Then,

Va(F(x)) =If(5) = FO) +1f(ar) = £(
+o 4| flar+ap+---

+1f(s) = flar +as+ - +ay)|
EEIVP VR S NI
- 22 k' k

)|+|f(ﬂ1+*)— (a1)]

03
f(ﬂ1+ﬂ2+"'+ﬂk71+5)|

n
2
) —
= + 0.
The conclusion is klirn VE(f(x)) = +oo. Thus, fa(x)isan UVFon [0,s]. O
—+oo
Theorem 4. f,(x) satisfies the Holder condition of a given order « (0 < a < 1).
Proof of Theorem 4. Case one: two points P; (x1,y1), P2(x2,y2) on the interval are selected

arbitrarily, but the two points are in the same linear interval, a; + - - - 4+ 4,1 < x3 < x2 <
a1+ -+ +a,_1 + %. Then the specific image of Case one is as follows Figure 6.

] a, a+a,a+a+a, s X

Figure 6. Case one.
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2|xy — xq |1 "

|x2 — x|
nay

2wl = oy — 3] =
y2 yl*nan 2— X1 =
2al%

na,

<

|2 — x1|*

2
=[x —x|"
nasy,

Therefore, it is significant to select the appropriate sequence a, to make % bounded.
H

a sequence that satisfies the above formula can be found easily, such as a,, = n.

Case two: If the two points Pj (x1,1), P2(x2,12) are not in the same linear interval,
moving P; to P3(x3,y3) through translation transformation. Then the specific image of
Case two is as follows Figure 7.

0 a, a-+a,a+a+a s x

Figure 7. Case two.

Combined with the proof of Case one, |y — y1| = |y2 — y3| < Clxp — x3|*
|

Since fy(x) is a continuous function, the lower Box dimension of f, (x) is greater than or

equal to 1. The number of —mesh squares that intersect G(fy, [0, s]) is at most 5~ E Ly
n=1
2571,
log(67' ¥ 1 +2571)
n=1

dimp G(fa, [0,s]) = (lslgtl) r; =1

4.3. UVF Not Satisfying the Holder Condition of Any Order a (x > 0)

An UVF g(x) that does not satisfy the Holder condition of any order a (« > 0) on the ba-
sis of fy(x) will be constructed. Since f, (x) satisfies the Hélder condition of order a (0 < & < 1)
on [0,s], fora* > a,x =aj+ay+---+a, 1+ G, y=ay+a+---+a,_1+ay,

_ 1 1 e
lim f(]/) f(*x) _ ﬂn _ = n — ou n771 = +o0.
T N YL T

na

Thus, f,(x) does not satisfy the Holder condition of any order a*(a* > &) on [0, s].

(o)
Denote 0, = ) % and divide the interval I as follows,
k=1

0=PBr<PB3<Pa<--<Pp<-(Bn—1n— ~Foo).
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(1) If n is an even number, g(x) can be obtained by compressing f1 (x) by n times on
the ordinate, compressing by m times on the abscissa and moving 8, to the right
along the abscissa,

1, ou(x—Bn)
x) = —f1]l0——=|
8 = (ot

(2) If n an is odd number,

0 = oy TP )

In addition to the above construction process, an additional supplementary definition
f(1) = 01is reasonable. The specific image of g(x) is as follows Figure 8.

(S

N

08, Y23 Be P P 1X

Figure 8. The image of g(x).

From the construction process of ¢(x), g(x) is defined everywhere on the interval I
and g(x) is a continuous function. Through similar calculation, it can be known that the
total variation of this function is also infinite. g(x) is also an UVE.

However, for interval [By, B,+1], g(x) satisfies the Hilder condition of order % and
does not satisfy the Holder condition of order anl Therefore, the function g(x) does not
satisfy the Holder condition of any order a(« > 0). Since g(x) is a continuous function, the
Box dimension of ¢(x) is more than one.

4.4. UVF Contained Finite UV Points

The introduction of the unbounded variation points gives a new way to study un-
bounded variation functions [42]. Many conclusions about unbounded variation functions
can be obtained by analyzing the number and location of unbounded variation points.
At the same time, if the function has self-similarity, some remarkable conclusions can be
strictly demonstrated, such as Corollary 2 and Theorem 8.

Lemma 2. ([24]) If F C R", then dimp F = dimgF.
Researchers have established the following relation for F C R™:
dimy F < dimy,gF < dimppF = dimp F < dimpF.
Theorem 5. If f(x) is a continuous function on I and (1,0) is the only UV point of f(x), then
dimp G(f,I) = dimp G(f,I) = dimyp G(f,I) = 1.
Proof of Theorem 5. Since f(x) is a continuous function on I,

1 < dimy G(f, 1) < dimpG(f,I).
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Vé>0,1= (U E;)U[l—4,1], where E; are subsets of I.
i=1

. . 1OgM,
. o <di o <1 yo_
dimpy G(f,[1—9,1]) < dimpG(f,[1—-46,1]) < (%135 “logs

’

where M is a positive constant.

dimynG (7, 1) = nt{sup G, () ) U1 -0, 1)} = 1.

i=1

Thus, 7
1 S dimH G(f, I) S dimMBG(f, I) =1

It is already becoming apparent that
dimH G(f, I) = dimp G(f, I) = dimMB G(f, I) =1

O

Theorem 6. If f(x) is a continuous function containing at most finite UV points on I, then
dimH G(f, I) = dil’np G(f, I) = dimMB G(f, I) =1

Proof of Theorem 6. Let x; < x < --- < x, be UV points of f(x), n disjoint inter-
n

vals [a;, x;] C I can be found, wherei =1,2,--- ,n. Denote A = |J [4;, x;]. By Lemma 2,
i=1

dimH G(f, [ﬂi, xi]) = dimp G(f, [ai, x,-]) = dimMB G(f, [lli, xi]) =1.
Since the Hausdorff dimension has the property of countable stability,
dimy G(f, 1) = dimp G(f, A|J(I\A))

= max{dimy G(f, A), dimpy G(f,[\A)}
=1.

n
Given e = ,nin [xi — xjl, Ci = [a; — 5,8; + 5], Cyy1 = 1\(igl Gi).

dimpG(f,C;) =1,
wherei = 1,2, - ,n+ 1. Combining the definition of the modified Box-counting dimension,

n+1
dimppG(f, I) = inf{sup dimpC; : I C U G} =1

i i=1

It is easy to check that
dimpy G(f,I) = dimp G(f,I) = dimpyp G(f,I) = 1.
O

Corollary 2. If a continuous function f(x) has the property of self-similar on I and (1,0) is the
only UV point of, then
dimpy G(f,I) = dimp G(f,I) = 1.
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Proof of Corollary 2. Since f(x) is self-similar on I, G(f, I) is compact and
dimp(G(f, 1) (V) = dimsG(f, 1
for all open sets V those intersect G(f, I) and dimpG(f, I) = dimppG(f, I). Thus,
dimpy G(f, I) = dimp G(f, I) = dimpsp G(f, I) = dimp G(f,I) = 1.
O

4.5. UVF Contained Infinite UV Points

Theorem 7. Let f(x) be a continuous function on I. f(x) has infinite and countable UV points
and only one accumulation point, then

dimpy G(f,I) = 1.
Proof of Theorem 7. Since f(x) is a continuous function on I,
1 <dimy G(f,I) < dimpG(f, I).
(1) (0,0) is an accumulation point: denote the above countable UV points as
X1>Xp > X3> 0> Xy > e

V6 > 0, dimy G(f, [0,0]) = 1, there is not an accumulation point in other positions, Thus,
there exists E; C I and E; only contains one UV point x;, E; (1 E; = @ when i # j. f(x) only
has an UV point on E; and

dimH G(f, Ei) =1.

[e]
Denote E = _U E;. By the countable stability of the Hausdorff dimension,

i=

dimy G(f, 1) = dimy(G(f, E) J G (£, [0,4]))
= sup{dimpy G(f, E),dimy G(f,[0,6])} = 1.

Thus,
dimpy G(f,I) = 1.

(2) (1,0) is an accumulation point: denote the above countable UV points as
X< <3< <Xy <

V6> 0,dimy G(f, [1—9,1]) =1, there is not an accumulation point in other points.
There exists E; C I and E; only contains one UV point x;, E; (1 Ej = @ when i # j. f(x) only
has an UV point on E; and

dimH G(f, Ei) =1.

Denote E = |J E;.
i=1

dimH G(f, I) = dimH(G(fr E) U G(fr [Or 5}))
= sup{dimy G(f, E),dimgy G(f,[0,4])} = 1.

Thus
dimpy G(f,I) = 1.
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(3) x4 € (0,1), (xp,0) is an accumulation point: V § > 0, dimp G(f, [xy — 6, x, +6]) = 1.
By the above discussions,
dimy G(f, 1) = 1.

O

Theorem 8. Let f(x) be a continuous function containing countable UV points and f(x) only
have an accumulation point on 1. If f(x) is self-similar, then

dimy G(f,I) = dimp G(f, ) = 1.
Proof. Since f(x) is a continuous function on I,

Denote the above uncountable UV points as x1,x2,x3,- - -. There exists [a;, x;] and
[ai, x;] N[aj, xj] = @ when i # j. Thus, f(x) only have an UV point on [a;, x;] and

dimp G(f, [a;, x;]) = 1.

Thus,

N-1
dimMBG(f, E) = mf{sup dlmBG(f, [ai,xi}) E= U [ui,xi]} =1
i i=1
N-1 N-1
Denote E = U [a;,%;], F = [an,1] and H = U [x;,a;;1] where a; = 0. Further
i=1 i=1
inferences show that f(x) is a BVF on H and

dimH G(f, H) = dimB G(f, H) =1
It can be seen from the similar calculation process that

dimupG(f, 1) = dimus(G(f, E) U G(f, F) U G(f, H))
= inf{sup{dimy G(f, E), dimy G(f, F),dimy G(f, H)}} = 1.

Since f(x) is self-similar on I, G(f, I) is compact and
dimp(G(f, ) (V) = dmsG(f, 1)
for all open sets V that intersect G(f, I). Thus,
dimpG(f,I) = dimppG(f, I).
Notice that the conclusion dimgG(f,I) > 1 remains true.
dimy G(f,I) = dimp G(f, I) = dimpyp G(f,I) = dimp G(f,I) = 1.
|

5. Possible Applications in Reinforcement Learning

Since AlphaGo has shown amazing abilities in Go [43,44], reinforcement learning in
machine learning has gradually been paid attention and researched by many scholars [45-48].
The core idea of reinforcement learning is to use the continuous interaction between the
agent and the environment to maximize the long-term cumulative return expectation. The
agent learns the optimal strategy through the mechanism of trial and error. Taking the
expectation of maximizing returns as the goal makes reinforcement learning “foresight”, not
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just focusing on the immediate situation, so the strategies obtained through reinforcement
learning are scientific. Since the optimal strategy can be learned by reinforcement learning,
Reinforcement learning has become an emerging method of researching decision theory. At
the same time, the learning process of the agent in reinforcement learning is dynamic, and
the required data is also generated through interaction with the environment, so a large
amount of original label data is not required.

With the advent of deep neural networks, deep reinforcement learning can solve many
complex problems. The seemingly complex fractal sets also have special regularity (self-
similarity). Therefore, can fractals and fractal dimension be used in the learning process of
the agent to speed up the learning speed of the agent or improve the search efficiency of
algorithms? This section will introduce several possible applications of fractal and fractal
dimension in reinforcement learning.

5.1. The Evaluation Model Based on Fractal Dimension

The main basis of the fractal evaluation model is the fractal dimension. Fractal
dimension is an important indicator of system stability. The multi-dimensional vector
can be formed by utilizing the parameters, such as actions and states of agents. Many
multi-dimensional vectors may establish a special set. The fractal dimension of the set can
determine the distance between the current state and the equilibrated state. The equilibrium
state is that all agents are in a stable state and there is no motivation to change the current
strategy. The main operational flows of the fractal evaluation model are as follows.

Step one: data standardization. =~ The number of states and agents are K, N re-
spectively. State S = (s1,52,---,SN,a1,42,- -+ , 4N, 11,12, -+ - ,N). Standardization is to
eliminate the differences caused by the species of each data. Standardized data is S = (y;;),
i=12---,KeZ",y=12,---,3N € Z".

Step two: weight. w; =d;/ N, dj,

where d; = maxq<jx<x | vij —ij ,j =1,2,--- ,N € Z*.

Step three: calculate N(r). The distance used in the algorithm is unified as Euclidean
distance. 3N data of each state can be regarded as points on each coordinate axis in the
3n-dimensional space. These points constitute a subset of the 3n-dimensional Euclidean
space E3N. The distance from each point to the origin is dij and let R = max(d;;), i =
1,2,---,KeZ",j=1,2,---,3N € Z*. For a specific state, N(r) is the number of all
points satisfying d;; < r and r is the radius of the hypersphere. Keep adjusting the value of
radius r until = R and N(r) = N. When the radius is r, the number of points contained

3N
in the hypersphere is N(r) = ) sgn(r — d;;) and sgn(x) is a symbolic function,
i=0

1, x>0
1) =10 <o

Step four: calculate the fractal dimension. D = log N(r)/logr.

From the above calculation process, the number of sample points contained in the
hypersphere with r will change continuously as the radius alters. At the same time, the
graph of the function formed by the above standardized data points is usually non-linear.
The fractal dimension D in this step can be fitted by the least square method,

3N 3N 3N
3N Y. logN(r;)logr; — Y logN(r;) ¥ logr;
i—1 i=1 i=1

3N ) 3N 2
3N Y. (logr)” — <): logri>
i=1 i=1

At present, most reinforcement learning algorithms are based on global information.
However, due to the limitations of communication and observation, the agent cannot
obtain all the information in practical. Therefore, the MDP(Markov decision process)
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model used to solve basic reinforcement learning problems is not applicable. Researchers
establish the POMDP(Partially observable markov decision process) model [49,50] to solve
partially observable reinforcement learning problems. The main solutions include function
approximation, opponent modeling, and graph theory.

Fractal dimension is another new idea to optimize POMDDP. The theoretical foundation
of using fractal dimension to evaluate stability is mainly based on the Lyapunov stability
theory. The larger fractal dimension of the set, the more stable points in the set. Therefore,
the set with lager fractal dimension is more stable than the set with small fractal dimension
under the same disturbance. The advantage of this method is that the agent does not need
to know global information. The strategy selection of agents can be guided by the fractal
dimension, and the correct strategy direction can optimize the algorithm. At the same
time, for a game where there is no pure strategy Nash equilibrium, it is still possible to
compare the distance between any two situations and the equilibrium state by calculating
the fractal dimension.

5.2. The Convergence Model Based on Fractal Attractor

At present, the convergence of most reinforcement learning algorithms lacks rigorous
proofs. However, due to the powerful fitting ability of multiple neural networks [51-53],
the algorithm can converge better in various experimental environments. The convergence
obtained in the experiment cannot effectively understand the essence of the problem and
optimize the existing algorithm. Obviously, the convergence of an algorithm is the fixed
point of a particular function mathematically. Solving the fixed point problem can also be
transformed into an attractor in fractal theory. Therefore, the convergence of the algorithm
can be verified by calculating the existence of attractors. Surprisingly, the calculation of
attractors has theoretical guarantees. Therefore, can the Bellman equation in reinforcement
learning be regarded as an iterative function system, and then its solution is the attractor of
the iterative function system? The idea of the model is shown in Figure 9.

Action Space I Tterative

State Space function system

Equilibrium Attractor
solutions problems

Figure 9. The frame of convergence model.

The advantage of this convergence model lies in its versatility, which can prove the
convergence of a class of similar algorithms. The method of theoretical proof is conducive
to finding the essence of the problem, so as to provide different ideas for the optimiza-
tion algorithm.

5.3. The Random Search Algorithm Based on Fractal

Exploration and utilization is one of the important research directions in deep reinforce-
ment learning. The goal of exploration is to find more information about the environment,
and the purpose of utilization is to use the known environmental information to maximize

89



Fractal Fract. 2022, 6, 69

rewards. In short, exploration is to try behaviors that have not yet been tried, while utiliza-
tion is to choose the next action from the knowledge that agents have already mastered.
The balance between exploration and utilization is the basic issue of reinforcement learning.
In deep reinforcement learning tasks, in order to obtain the best strategy, it is often neces-
sary to collect more information. For solving the problem of exploration and utilization,
researchers have proposed many classic methods. The e-greedy method is a commonly
used strategy for greedy exploration.

However, the exploratory efficiency of this method is not good. Fractals generally have
the following characteristics. One is that both the whole and the part have irregularities,
and the other is that the internal structure has self-similarity and unevenness. The search
method based on the fractal structure can reduce the search time as much as possible on the
basis of ensuring that all spaces are explored. Due to the self-similar structure of the fractal,
the algorithm does not always need to repeat the previous training during the training
process. Thus the way can reduce a lot of unnecessary training time. Therefore, whether
the above-mentioned characteristics of fractal can be used to achieve efficient search is
looking forward to follow-up research and discussion. At present, there has been a lot of
research on using fractals to improve search efficiency [54-56], but these algorithms can
still continue to be optimized.

6. Conclusions

This manuscript systematically sorts out the conclusions about one-dimensional con-
tinuous functions. The Box dimension of bounded variation functions and the functions
with the Weyl fractional integral are both one. The Box dimension of continuous functions
that satisfy the Lipschitz condition is also one. These results also fully show that fractional
calculus does not increase the dimensionality of functions. This conclusion seems simple,
but no one seems to have carried out a rigorous proof. The structure of unbounded varia-
tion function is more complicated. The construction process of several special unbounded
variation functions is displayed firstly, and a lot of general conclusions about unbounded
variation functions are proved by using UV points. Combined with the self-similarity,
the conclusions of the fractal dimension of some special functions are also strictly proved.
These conclusions are very helpful for perfecting the theory of unbounded variation. At
the same time, in order to increase the practical significance of the above conclusions, some
applications of fractal and fractal dimension in reinforcement learning are also introduced.
On the one hand, these works can sort out the current results, and on the other hand,
some useful ideas and research directions can also be shown to other researchers. The
evaluation model based on fractal dimension proposed in this manuscript can effectively
accelerate the convergence speed of many reinforcement learning algorithms by using
fractal dimension to judge the stability of any state. This model is an important result of
the combination of the two theories, and it is believed that more fractal theories will be
applied to reinforcement learning.

However, the research on one-dimensional continuous functions is far from over. In
particular, what are the necessary and sufficient conditions for the conversion between
unbounded variation and bounded variation? Are there other theories and tools that can
be used to study one-dimensional continuous functions? Can existing relevant conclusions
about one-dimensional continuous functions be extended to multi-dimensional continuous
functions? Can the conclusion of the unbounded variation function be used in other fields?
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o Ul ok W N

Abstract: In our work, we derived the fractional order g-integrals and g-derivatives concerning a
basic analogue to the Aleph-function of two variables (AFTV). We discussed a related application and
the g-extension of the corresponding Leibniz rule. Finally, we presented two corollaries concerning
the basic analogue to the I-function of two variables and the basic analogue to the Aleph-function of
one variable.

Keywords: Fractional g-integral; g-derivative operators; basic analogue to the Aleph-function; basic
analogue to the I-function; g-Leibniz rule

1. Introduction

Fractional calculus represents an important part of mathematical analysis. The concept
of fractional calculus was born from a famous correspondence between L'Hopital and
Leibniz in 1695. In the last four decades, it has gained significant recognition and found
many applications in diverse research fields (see [1-6]). The fractional basic (or 4—) calculus
is the extension of the ordinary fractional calculus in the g-theory (see [7-10]). We recall
that basic series and basic polynomials, particularly the basic (or §—) hypergeometric
functions and basic (or §—) hypergeometric polynomials, are particularly applicable in
several fields, e.g., Finite Vector Spaces, Lie Theory, Combinatorial Analysis, Particle
Physics, Mechanical Engineering, Theory of Heat Conduction, Non-Linear Electric Circuit
Theory, Cosmology, Quantum Mechanics, and Statistics. In 1952, Al-Salam introduced the
g-analogue to Cauchy’s formula [11] (see also [12]). Agarwal [13] studied certain fractional
g-integral and g-derivative operators. In addition, various researchers reported image
formulas of various g-special functions under fractional g-calculus operators, for example,
Kumar et al. [14], Sahni et al. [15], Yadav and Purohit [16], Yadav et al. [17,18], and maybe
more. The g-extensions of the Saigo’s fractional integral operators were defined by Purohit
and Yadav [19]. Several authors utilised such operators to evaluate a general class of
g-polynomials, the basic analogue to Fox’s H-function, basic analogue to the I-function,
fractional g-calculus formulas for various special functions, etc. The readers can see more
related new details in [16-18,20] on fractional g-calculus.

The purpose of the present manuscript is to discuss expansion formulas, involving the
basic analogue to AFTV [21]. The g-Leibniz formula is also provided.

We recall that g-shifted factorial (a;¢),, has the following form [22,23]

L (n=0)

H?;Ol (1—aq’), (neNU{ew}) "’ @

(a:9), = {
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such thata, g € C and it is assumed thata # g~ (m € Np).
The expression of the g-shifted factorial for negative subscript is written by

1
. — . 2
(a;q)_, A—ag D (1-ag2)---(1—ag™m) (n € No) )
Additionally, we have
@9)e =T](1-07") (a9€C gl <), )
i=0
Using (1)-(3), we conclude that
(a;9)
a; = o nez), (4)
@), = = (1€2)
its extensionton = o € Cas:
(2:9)
a; = /% a e G <1), 5)
@0 = (g @EClal<1)
such that the principal value of g* is considered.
We equivalently have a form of (1), given as
o Tglatm)(1—q)"
(), =" @012, ©
where the g-gamma function is expressed as [8]:
(9:9) (79)a-1
Iy(a) = © = —, (a#0,-1,-2,---). (7)
(@)= (=g

The expression of the g-analogue to the Riemann-Liouville fractional integral operator
(RLI) of f(x) has the following expression [12]:

BU) = g ) a0 de ®)
here, R(u) >0, || <1and
o A= W/)q" ) (Y.
[x—yl,=x Q{W} =x (;,q)v (x £ 0). )

The basic integral [8] is given by

* ok k
[ Ot = x(1 =) Y 4*F (xa")- (10)
: k=0
Equation (8), in conjunction with (10); then, we have the series representation of (RLI),
as follows
I}’f( E q [ k+1] f(qu>~ 1)
We mention that for f(x) = x’\’l, the following can be written [16]
Ty(A)
p( A1) _ _ta A1
s <x ) it (R(A+p) > 0). 12)
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2. Basic Analogue to Aleph-Function of Two Variables

We recall that AFTV [21] is an extension of the I-function possessing two variables [24].
Here, in the present article, we define a basic analogue to AFTV.
We record

-1
q)—{H “*“] = .1 : (13)

Next, we have

N(z1,22;9)
z | @A)y, [T g A, (o ps
0,n1;mp,np:mz,n3 q
P;,Q;, 7515 Pir ,Qur T it ;P , Qe Tar 1! 4
e z [Ti(bﬁ;ﬁji,Bﬁ)]LQi;

(0 V)1 1y [Tz‘/ (cﬁwﬁ«)]nz p) (€ Ef)y [Tz‘“ (e]'i/’f’Y]'i’/>L3+LPi”

(d/, (5]) 1my’ [ (dﬂ ’ (5 )] mz+1er/; (f]/ F]) 1 [Ti// (fji”’ Fji” ] 1.0

1
- W/L /L (51,52, )2y 23 dgs1 dgsa, "
1 2
where w = v/—1, and

H;qil G <q1—a/-+o<]-sl +A;‘Sz>
22'21 Tz{H]Q:ll G< 1— b/,+ﬁ/,>1+B],sz) H]P - (qa/,vfaj,-slfA],vsz)}
1% G (%9 ) 172, G (4" )

X / Qu 1—d.+6.ys Py s
Yia Ti/{nj:lmﬁl G(‘i e 1) jnp+1 G (fi i 1) }G(qlfsl) sin 7ts;
T, G (/72 ) T2, G (g~ Er2)
X
. —f. » P, :
1\:;‘///[:1 T,'H{ jQ:l/1;13+1 G(ql f]l//+Fﬂ//Sz> j,:rrn3+1 (qc’],// E; //Sz) }G(qlfsz) sin 715,

where 21,2z, # 0 and are real or complex. An empty product is elucidated as unity, and
Pi, Py, P, Qi, Q, Qjn, my, mp, m3, 1y, 1, n3 are non-negative integers, such that Q;, Q;r, Qi >
0;t, T, >0i=1,---,r; i"'=1,---,¢;i" =1,---,7""). All the As, as, 7s, ds, Es, and
Fs are presumed to be positive quantities for standardization intention, the as, bs, cs, ds,
es, and fs are complex numbers. The definition of a basic analogue to AFTV will, how-
ever, make sense, even if some of these quantities are equal to zero. The contour L; is
in the sj-plane and goes from —woo to +woo, with loops where necessary, to make sure

that the poles of G (qdf 75/'51) (j=1,---,my) are to the right-hand side and all the poles of

G(q“”f*“fsl“‘fsz) (=1, ,m), G(quﬂSl) (j=1,--+,m) lie to the left-hand side
of Ly. The contour L; is in the sy-plane and goes from —woo to +woo, with loops where

P(s1,52,9) =

, (15

necessary, to ensure that the poles of G (qff*l:/sz) (j=1,---,m3) are to the right-hand
side and all the poles of G(qlf”f”/’SﬁAst) (G=1,---,m), G(qlfeﬁEisZ) (j=1,---,m)

lie to the left-hand side of L,. For values of |s1| and |sy|, the integrals converge, if
R(s11log(z1) — logsinrsy) < 0 and R(s log(zz) — logsin 7sy) < 0.
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3. Main Formulas

Here, we obtain fractional g-integral and g-derivative formulas concerning the basic
analogue to AFTV. Here, we have the following notations:

A = (905, Aj) o [T @i % Aji) ],y 4 g7 B = [5(05i Bjin Bi) ] o (16)
C = (C]-, ’)/]')1,”2, |:Ti/ (le‘/, ’)/],/)] n2+1,P'/; (ej/ Ej)l!nSI [Ti” <€ji”/ 7]7”) ] 1341,y . (17)

Dy = (d)8)), 0 [ (0:83) |y 5 Ui B [0 (S Bi) o 08)

Theorem 1. Let R(u) > 0, p; € Z* (i =1,2), and |q| < 1; then, the Riemann—Liouville
fractional g-integral of (14) exists and is given as

Ay Cy
= (1 gttt
B1; D1

(1—=A;p01,02), A1;C1 )

By, (1—A—u;01,02); D

lepl

TH ) A 1ROmma o ims 1 .

q P;,Q;, TIYP/Q/T/V P Ql//,'(i//,‘r” ;q
szPz

lepl
0,n1+1;mp,ny:mz,n3 .
X NP+1Q,+1TIVP/Q/T/I”P//Q//T//I’” 7 4q (19)

szPz
where RN(s;log(z;) —logsinrts;) < 0 (i = 1,2).

Proof. We apply the definitions (8) and (14) in the left-hand side of (19), we have (say Z)

*o -1 1 [ 2 2 )
Ty(a) /0 (x yq)“l{y (2rw)? ./L]‘/LG(l)(sl’sz’ 1131 ziy?)" dgsidgsy pdgy. (20)

By using standard calculations, we arrive at
B y/\—l 1
Iy(2) 271w)?

2
X / / 7‘[2(]5(51,52, HZ ’{/ X — yq) A*):lzzl Pisifldqy}dqsl quZ
Jiu, J1,

i=1

/L/Lnch(sl,sz;q)Hzf"lgl{x“&zzlpfsf’l}dqsldq52. (1)
171 i=1

(2nw)?

Next, we apply formula (12) to the equation above; then, we get
2 Iy (A +Y0 Pisi)

7T 2¢(s1,50:q HZ !
L i=1 T ()“"PH‘Z; 1P151>

Considering the above g-Mellin-Barnes double contour integrals in terms of the basic
analogue to AFTV, we obtain (19). O

ML PS5 d sy, 2)

If we use a fractional g-derivative operator without initial values, defined as
—p I 1 &
WMWY = Dl {0} = -y [ ) dt @)

where R(jt) < 0; then, we yield the following result:
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Theorem 2. For R(y) >0, p; € Z* (i = 1,2), and |q| < 1, the Riemann—Liouwville fractional
g-derivative of (14) exists and is given by

z1xP1 Aq;Cq
D v’éﬂ x A_lN%éf%f;ﬁﬁfé;?q/;r’;z’i//,Qiu,q//;r“ 1 =01~ q)iyx/\_y_l
szpz Bl; D1
o z1x1 (1=Ap1,02), A1;C
x N(I)’;T;Té,i’izlrtqé;rgfaﬂﬂi/;V’;P,v//,Q,v//,Ti//;V” 1 4 29

zpxf? By, (1= A+p;01,02); D1
where RN(s;log(z;) —logsints;) < 0 (i = 1,2).

Proof. If we replace y by —u in (19), and follow the proof of Theorem 1, then we can easily
obtain (24). O

4. Leibniz’s Formula

The g-expression of the Leibniz rule for the fractional g-derivatives [13] is written
below

Lemma 1. For reqular functions U(x) and V (x), we have

n(n41)
2

Dy (V) = 3 S b ot vy e

Next, we have the following formula:

Theorem 3. For R(u) < 0, p; € Z* (i =1,2), then the Riemann-Liouville fractional g-
derivative of a product of two basic function is written as

0,111+ 1;mp,1:1m3,1 2! (1= Aip1,2), A1y Cy
i1 +15ma,npms,ng .
NP[‘FLQ;‘FL‘Q;V;PK-/,Qi/,T[/,'T/,'P,-///Q‘//,Ti//,'r” 74
zpxP? By, (1—=A+wp1,02); D1
_y e g ),
im0 @), (@59),,

O Lo s z1xf1 (0;01,02), A1; C1
X NP;;LQ;#»%’,‘;;‘K;IS);/,32,-/,‘(1-/,'r/;PIv//,Q,-//,TI//,'F” ;q 4 (26)
zpxF2 By, (1;01,02); D1
where R(s;log(z;) —logsin7s;) <0 (i =1,2).

Proof. To apply the g-Leibniz rule, we take

Z1 xP1 Al,' Cl
_ A1 _ NOnimynpims,ng .
U(x) =X and V(x) - NP[,Q[,T};r;PI»/,Qi/,Ti/;r’,‘Pi//,Ql//,'l'i//;r” 74
2z xP2 B1; D1
By using Lemma 1, we obtain the following relation:
z1xP1 A;Cy
M A—1 O0,n1;ma,npimz,ns .
Dx’q x NP,',Q,‘,T,»;r;P,-/,Q,-/,Ti/;r’;Pi//,Qi//,Ti//;r” i q
szpz Bl,' Dl
n(n+1)
< (D" 2 (a7l uen, a1
=) . % D" (") T DY (R (216, 222 ) ). (27)
o (4:),

97



Fractal Fract. 2022, 6,71

Next, by using Theorem 2 and setting A = 1, we obtain

Dﬁ,q{N(mxpl, 2px°2;q)}
z1x (0;01,02), A1;Cy

o -n_— 0,11 +1;mp,np:ms3,n .
- (1 - 4) "t NP,‘4:1,Qi+21/é}V}[S),-/,SQ,-/,T{/,‘Y’;Pi//,Q,-//,Ti//,‘l’” 7 q (28)
zpxP2 B1, (n;p1,02); D1
By using the above equation and the following result:
Ty(A)
D.” A=11 q A—pu—1 A _1, _2/ o), 29
e e e A e ) @)

We can easily obtain the desired result (26) after several algebraic manipulations. [

5. Particular Cases

By setting T;, Ty, T» — 1, the basic analogue to AFTV reduces