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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: First, we show the equivalence of two definitions of the left Riemann-Liouville fractional
integral on time scales. Then, we establish and characterize fractional Sobolev space with the help
of the notion of left Riemann-Liouville fractional derivative on time scales. At the same time, we
define weak left fractional derivatives and demonstrate that they coincide with the left Riemann—
Liouville ones on time scales. Next, we prove the equivalence of two kinds of norms in the introduced
space and derive its completeness, reflexivity, separability, and some embedding. Finally, as an
application, by constructing an appropriate variational setting, using the mountain pass theorem
and the genus properties, the existence of weak solutions for a class of Kirchhoff-type fractional
p-Laplacian systems on time scales with boundary conditions is studied, and three results of the
existence of weak solutions for this problem is obtained.

Keywords: Riemann-Liouvillederivatives; time scales; left fractional Sobolev’s spaces; boundary
value problems; mountain pass theorem; genus properties

1. Introduction

To unify the discrete analysis and continuous analysis, and allow a simultaneous
treatment of differential and difference equations, Stefan Hilger [1] proposed the time
scale theory and established its related basic theory [2,3]. To date, the study of dynamic
equations on time scales has attracted attention worldwide.

It is well known that Sobolev space theory was established to study modern differential
equation theory and many problems in the field of mathematical analysis. It has become
an integral part of analytical mathematics. In order to study the solvability of boundary
value problems of dynamic equations on time scales, Sobolev space theory on time scales is
studied in [4-7].

On the one hand, the classical derivatives are local in nature; i.e., using classical
derivatives, we can describe changes in the neighborhood of a point, but using fractional
derivatives we can describe changes in an interval. Namely, fractional derivatives are non-
local in nature. Fractional derivatives are non-local, so the % derivative cannot have a local
meaning such as tangent or curvature but would have to take into account the properties
of the curve to a large extent (boundary conditions). This property makes these derivatives
suitable to simulate more physical phenomena such as earthquake vibrations, polymers, etc.
The geometrical meaning of ordinary derivatives is simple and intuitive: for the smooth
function f, which is differentiable at x, it shows local behavior of f around point x. A simple
definition can be provided directly from the geometrical meaning: one can expect that
the fractional derivative could give a nonlinear (power law) approximation of the local
behavior of non-differentiable functions. Fractional order derivatives are related to memory.
No other physical meaning can be attached to them at present, although the theory is old.
Fractional order derivatives are related to memory and hereditary properties of various
real materials [8-13]. In the past few decades, fractional calculus and fractional differential
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equations have attracted widespread attention in the field of differential equations, as
well as in applied mathematics and science. In addition to true mathematical interest and
curiosity, this trend is also driven by interesting scientific and engineering applications that
have produced fractional differential equation models to better describe (time) memory
effects and (space) non-local phenomena [14-19]. There are various definitions of the
fractional derivative [20-23]. Wang et al. introduced the theory of fractional Sobolev
spaces on time scales by conformable fractional derivatives on time scales in [6]. The rise
in these applications gives new vitality to the field of fractional calculus and fractional
differential equations and calls for further research in this field.

On the other hand, recently, based on the concept of the fractional derivative of
Riemann-Liouville on time scales [24], the authors of [7] established the fractional Sobolev
space on time scales. However, in a recent work, the authors of [25] pointed out that the
definition of fractional integral on time scales proposed in [24] is not the natural one on
time scales. Furthermore, they developed a new notion of Riemann-Liouville fractional
integral on time scales, which can effectively unify the discrete fractional calculus [26,27]
and its continuous counterpart [28].

Motivated by the above discussion, in order to fix this defect in the fractional Sobolev
space on time scales established in [7], in this paper, we want to contribute with the
development of this new area in terms of theories of fractional differential equations on
time scales. More precisely, we first show that the concept of the Riemann-Liouville
fractional integral on time scales from [7] coincides with the ones from [29], which is
significant as it allows us to prove the semigroup properties of the Riemann-Liouville
fractional integral on time scales. Next, the left fractional Sobolev space in the sense of
weak Riemann-Liouville derivatives on time scales was constructed and characterized via
Riemann-Liouville derivatives on time scales. Then, as an application of our new theory,
we study the solvability of a class of Kirchhoff-type fractional p-Laplacian systems on time
scales with boundary conditions by using variational methods and the critical point theory.
As far as we know, no one has studied this problem using other methods.

The rest of present paper is organized as follows: In Section 2, we review some
symbols, basic notions and basic results of time-scale calculus that will be used in this
paper and provide the definitions of fractional integrals and derivatives on time scales.
In Section 3, we study some basic properties of left Riemann-Liouville fractional integral
and differential operators on time scales, including the equivalence between fractional
integrals and fractional derivatives on time scales defined by fractional integrals and
fractional derivatives on time scales defined by the Laplace transform and the inverse
Laplace transform. In Section 4, we provide the definition of left fractional Sobolev spaces
on time scales and study some of their important properties. In Section 5, as an application
of the results of this paper, we study the solvability of Kirchhoff-type fractional p-Laplacian
systems on time scales by using the mountain pass theorem and the genus properties. In
Section 6, we give a concise conclusion.

2. Preliminaries

In this section, we briefly collect some basic known notations, definitions, and results
that will be used later.

A time scale T is an arbitrary nonempty closed subset of the real set R with the topology
and ordering inherited from R. Throughout this paper, we denote by T a time scale.

Definition 1 ([2]). Fort € T, we define the forward jump operator o : T — T by o(t) := inf{s €
T : s > t}, while the backward jump operator p : T — T is defined by p(t) := sup{s € T : s < t}.

We will use the following notations: ]]% =1[a,b),Jgr = [a,b],]° = ]]% NT,J=JrNT,
J* = la,p(b)] N'T.
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Remark 1 ([2]). (1) In Definition 1, we put inf@ = sup T (i.e., o(t) = t if T has a maximum
t) and sup @ = inf T (i.e., p(t) = t if T has a minimum t), where @ denotes the empty set.

(2) Ifo(t) > t, wesay that t is right-scattered, while if p(t) < t, we say that t is left-scattered.
Points that are right-scattered and left-scattered at the same time are called isolated.

(3) Ift < supTand o(t) = t, we say that t is right-dense, while if t > inf T and p(t) = t,
we say that t is left-dense. Points that are right-dense and left-dense at the same time are
called dense.

(4) The graininess function y : T — [0, c0) is defined by u(t) := o(t) —t.

(5) The derivative makes use of the set T¥, which is derived from the time scale T as follows: If T
has a left-scattered maximum M, then T% := T\{M}; otherwise, T¥ := T.

Definition 2 ([2]). Assume that f : T — R is a function and let t € T*. Then we define f2(t) to
be the number (provided it exists) with the property that given any e > 0, there is a neighborhood U
of t (i.e, U= (t —6,t+ ) N'T for some & > 0) such that

F(e(8) = f(s) = FAB)(@(t) = 5)| < elo(t) —s|

forall s € U. We call fA(t) the delta (or Hilger) derivative of f at t. Moreover, we say that f is delta
(or Hilger) differentiable (or in short, differentiable) on T* provided f™(t) exists for all t € TX. The
function & : TK — R is then called the (delta) derivative of f on TX.

Definition 3 ([2]). A function f : T — R is called rd-continuous provided it is continuous at
right-dense points in T and its left-sided limits exist (finite) at left-dense points in T. The set of
rd-continuous functions f : T — R will be denoted by C,y = C,4(T) = C,q(T,R). The set of
functions f : T — R that are differentiable and whose derivative is rd-continuous is denoted by
CL =ClL(T) = CL(T,R).

Theorem 1 ([3]). Ifa,b € Tand f,g € C,y(T), then
[0 wat = (F)0) ~ F9) ~ [ O

Theorem 2 ([3]). If f is A-integrable on a,b € T, then so is | f|, and

/,, " Fat

Definition 4 ([24]). Let | denote a closed bounded interval in T. A function F : ] — Ris called a
delta antiderivative of function f : | — R provided F is continuous on |, delta-differentiable at ],
and FA(t) = f(t) for all t € ]. Then, we define the A-integral of f from a to b by j;lbf(t)At =
F(b) — F(a).

b
< [1riae

Theorem 3 ([30]). The convolution is commutative and associative, that is, for f, g, h € F,
frxg=gxf, (fxg)xh=fx(gxh).

Proposition 1 ([31]). f is an increasing continuous function on |. If F is the extension of f to the
real interval Jg given by

_[f6), PR
F(s):= {f(t), if se(to(t) ¢T,

then [? f(t)At < [V F()dt.
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Theorem 4 ([32]). y(t,s) = hy_1(t,0(s)) is the Cauchy function ofyA" = 0, where
t
ho(t,s) =1, hu(t,s) :/ hy—1(t,s)At, neN.
s
Theorem 5 ([32]). Forall n € Ny, we have

Lolhn(x,0)(z) = =, xeT,,

on—1’
forall z € C\{0} such that 1 4+ zu(x) # 0, x € To, and

xlg];[o(hﬂ (xr 0)362 (X, O)) =0

Definition 5 ([32], shift (delay) of a function). For a given function f : [ty,o0) — C, the solu-
tion of the shifting problem

ubt(t,o(s)) = —ubs(t,s), t,seT, t>t>s>t,
u(t, i’o) = f(t), teT, t> to,

is denoted by f and is called the shift or delay of f.

Definition 6 ([32], A power function). Suppose that « € R; we define the generalized A-power
function hy(t, tg) on T as follows:

_ 1
ha(t tg) = l:qu (W) (t), t>tg,

forall z € C\{0} such that L;* exists, t > to. The fractional generalized A power function hy(t,s)
on T, t > s >ty is defined as the shift of hy(,19), i.e.,

—

ha(t,s) = ho(-,t0)(t,s), ts€T, t>s>t.

Definition 7 ([25,33], fractional integral on time scales). Suppose h is an integrable function
on J. Let 0 < a < 1. Then, the left fractional integral of order w of h is defined by

t _ a—1
Tpg(f) = / %h(sms. (1)
The right fractional integral of order  of h is defined by
b a—1
Trpp) e [ S=0(1)
TR h(t) = /t E s,

o

where T is the gamma function.

Definition 8 ([25,33], Riemann-Liouville fractional derivative on time scales). Let t € T,
0<a<1andh:T — R. The left Riemann-Liouville fractional derivative of order « of h is
defined by

A

TDRh(E) = (}I}‘“h(t))A - ﬁ(/ﬂt(t—v(s))‘“h(s)As) . )
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Actually, TD¥h(t) can be rewritten as Ao } [F=*h(t). The right Riemann—Liouville fractional
derivative of order « of h is defined by

TDEh(t) = —(FI&*“h(t))A ~ s It —a(t))*“h(s)As)A.

Definition 9 ([25,33], Caputo fractional derivative on time scales). Lett € T, 0 < o < 1and
h: T — R. The left Caputo fractional derivative of order  of h is defined by

1 t
TCpya . Tyl—aygA _ _ —a,A
TCDER(E) := TIlnt (1) = s / (t— o (s)) "*h(s)As.
The right Caputo fractional derivative of order w of h is defined by

']I‘Canh _— ']I’IlfthA _ -1 b ﬂth A
FEDRA() = () = gy [ (5= o) hA(e)as

Definition 10 ([34]). For f : T — R, the time scale or generalized Laplace transform of f, denoted
by L1{f} or F(z), is given by

Lr{f}z) = F(z) = /O F(B87 (DAL,
where g(t) = ec: (1,0).

Theorem 6 ([34], Inversion formula of the Laplace transform). Suppose that F(z) is analytic
in the region Rey(z) > Rey(c) and F(z) — 0 uniformly as |z| — oo in this region. Suppose F(z)
has finitely many regressive poles of finite order {z1,2a, ..., 2y} and Fg(z) is the transform of the

function f(t) on R that corresponds to the transform F(z) = Fy(z) of f(t) on T, If

ctico
[ @)z <o,
[

—100

then
f() = z": Res,—ze;(t,0)F(z),
i=1

has transform F(z) for all z with Re(z) > c.

Definition 11 ([29], Riemann-Liouville fractional integral on time scales). Let « > 0, T be a
time scale, and f : T — R. The left Riemann—Liouwville fractional integral of f of order a on the
time scale T, denoted by 1% f, is defined by

E(z)

) = 5[ F2]

Theorem 7 ([25], Cauchy result on time scales). Let n € {1,2}, T be a time scale with
aty,...,tp €T, t; >a,i=1,...,n,and f an integrable function on T. Then,

/at” c ﬂfl f(tO)AtO .. ~Atn71 = (71%1)' /afn(i’n — U(S))n_lAs.
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Theorem 8 ([5]). A function f: ] — RN is absolutely continuous on | iff f is A-differentiable
A —a.e. on ] and

f(t) :f(a)-i-/[“) fA(s)ns, Ve

Theorem 9 ([35]). A function f : T — R is absolutely continuous on T iff the following conditions
are satisfied:

(i)  f is A-differentiable A — a.e.on J® and f* € LY(T).
(i1) The equality

f(t) = fla) + » fA(s)ns

holds for every t € T.

Theorem 10 ([36]). A function q : Jg — R™ is absolutely continuous iff there exist a constant
c € R™ and a function ¢ € L' such that

q(t) =c+ (I @)(t), t€Jp.
In this case, we have q(a) = cand q'(t) = ¢(t), t € Jg a.c.
Theorem 11 ([5], integral representation). Let a € (0,1) and q € L'. Then, q has a left-sided

Riemann—Liouville derivative Dy, q of order w iff there exist a constant ¢ € R™ and a function
@ € L' such that

1 c "
q(t) = mm + (Ia+(P)(t), te J]R a.e..
In this case, we have I;j“q(u) =cand (D%.q)(t) = ¢(t), t € Jr ae.
Lemma 1 ([4]). Let f € L} (J°). Then, the following

/ (f - 4)A)(S)As =0, forevery ¢ € C(]J ,d(]k)
JO ’

holds iff there exists a constant ¢ € R such that
f=c A—ae on]C

Definition 12 ([4]). Let p € R be such that p > 1and u : ] — R. Say that u belongs to Wi’p(])
iffu € LR (J°) and there exists g : J* — R such that g € LK (J°) and

[ oems == [ (0o, Vo€l
J J
with

Chual1h) = {F:1 > R: £ € Cl(1), ) = F)},

where Cy( JK) is the set of all continuous functions on | such that they are A-differential on J* and
their A-derivatives are rd—continuous on J*.
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Theorem 12 ([4]). Let p € R be such that p > 1. Then, the set L (]°) is a Banach space together
with the norm defined for every f € LK (J°) as

1l = U, f "’(SMS} " if peR,
’ inf{CeR:|f| <CA—ae on]}, if p= oo

Moreover, L%(J°) is a Hilbert space together with the inner product given for every (f,g) €
LA(%) x LR (J°) by

(£ = [, £ 5(5)8s.

Theorem 13 ([28]). Fractional integration operators are bounded in LP(Jg); i.e., the following
estimate

ex

o < (b — a)R
”Iﬁ(PHLP(ﬂ,b) = Rea\l“(oc)| ”‘PHU’(IR)/ Rea >0
holds.
Proposition 2 ([4]). Suppose p € Rand p > 1. Let p' € R be such that % + % = 1. Then, if
feLlk(%)andg e LZI(]O), then f - g € Ly (J°) and
17~ &lloy = £l - sl -
This expression is called Holder’s inequality and Cauchy—Schwarz’s inequality whenever p = 2.

Theorem 14 ([3]). (the first mean value theorem) . Let f and g be bounded and integrable functions
on |, and let g be nonnegative (or nonpositive) on J. Let us set

m=1inf{f(t): t € J°} and M =sup{f(t):tcJ°}.

Then, there exists a real number A satisfying the inequalities m < A < M such that
/ FBg(HAL = A / g(D)AL.
JJ0 J°

Corollary 1 ([3]). Let f be an integrable function on |, and let m and M be the infimum and
supremum, respectively, of f on JO. Then, there exists a number A between m and M such that

Jp f(t)At = A(b —a).

Theorem 15 ([3]). Let f be a function defined on | and let ¢ € T witha < ¢ < b. If f is
A-integrable from a to c and from c to b, then f is A-integrable from a to b and

/]of(t)At = /:f(t)At-i-/Chf(t)At.

Lemma 2 ([3]). Assume that a,b € T. Every constant function f : T — R is A-integrable from a
to b and

/ cAt =c(b—a).
]0
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Lemma 3 ([37], A time-scale version of the Arzela—Ascoli theorem). Let X be a subset of

C(J,R) satisfying the following conditions:

(i) X is bounded;

(ii) For any given € > 0, there exists § > 0 such that t,
f(t2)| < eforall f € X.

Then, X is relatively compact.

ty| < & implies |f(t1) —

3. Some Fundamental Properties of Left Riemann-Liouville Fractional Operators on
Time Scales

Inspired by [38], we can obtain the consistency of Definitions 7 and 11 by using the
above theory of the Laplace transform on time scales and the inverse Laplace transform on
time scales.

Theorem 16. Let x > 0, T be a time scale, | be an interval of T, and f be an integrable function

on J. Then, (TI¥f) (t) = &£ ().

Proof. Using the Laplace transform on time scale T for (1), in view of Definitions 6, 7,
Theorem 5, the proof of Theorem 4.14 in [32], and Definition 10, we have

Lo{ (F1ef) ()} ()
{ “%/tfvwﬁlﬂwm}@
Lrlh,
Lrli

—1(5a) % f)(1)(2)
~1(-a)(2) L (f)(1)(2)

= S Lr{f} @)
'@ )

©)

Taking the inverse Laplace transform on time scales for (3), with an eye to Definition 11,
one arrives at

220 = s

(Frf) o = !

The proof is complete. []

Combining [24,29] with Theorem 16, we see that Propositions 15-17, Corollary 18, and
Theorems 20 and 21 from [24] remain intact under the new Definition 7.

Proposition 3. Let h be A-integrable on ] and 0 < a < 1. Then Y D*h(t) = Ao LI} *h(t).

Proof. Leth : T — R. In view of (1) and (2), we obtain

t
TDEA(t) :ﬁ (/ (t— a(s))”‘h(s)As)

:(Eﬁ-ﬂmQ)A

=Ao FIFn(t).

A

The proof is complete. []

Proposition 4. For any function h that is integrable on |, the Riemann—Liouville A-fractional
integral satisfies TIf o ;Elf; = E,TI;H’S = }If oI for w > Oand B > 0.



Fractal Fract. 2022, 6, 268

Proof. Combining with Proposition 3.4 in [29] and Theorem 16, one obtains

T ya
ulto

T _ Tya+p
I =,L"".
In a similarly way, one arrives at

+
orn =T1tP.

Consequently, we obtain that

Tpollf =T P =TI o T
The proof is complete. []
Proposition 5. For any function h that is integrable on | one has T D% o TTI¢h = h.

Proof. Taking account of Propositions 3 and 4, one can get

A A
FotoTin() = (F o)) = (Finn)” =
The proof is complete. []

Corollary 2. For 0 < a < 1, we have s Df o ' D;* = Id and I, o T If = Id, where Id denotes
the identity operator.

Proof. In view of Proposition 5, we have

™DtoID*=TDFoTIF =1d and T *oT1f =TDfoT1¢ = Id.
The proof is complete. []
Theorem 17. Let f € C(]) and a > 0, then f € T1*(]) iff

It fect)) )

(5is)

where 1% (]) denotes the space of functions that can be represented by the left Riemann—Liouville
A-integral of order « of a C(])—function.

and

=0, ©)

t=a

Proof. Suppose f € YI¢(]), f(t) = F1*g(t) for some g € C(J), and
L) = ST I ().
In view of Proposition 4, one gets
() =G hg (1) / §(s)As.

As aresult, HTI}*’Xf € C(J) and

),
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Inversely, suppose that f € C(]) satisfies (4) and (5). Then, by applying Taylor’s formula to
function T I} 7% f, we obtain

T / Ti=*f(s)As, Vie].
Let ¢(t) = &TI17%f(t). Note that ¢ € C(]) by (4). Now by Proposition 4, one sees that

D) =alet) =TI LI (D)

and hence
)~ G ()] =
Therefore, we have
() — g IEe(h)] = 0.

From the uniqueness of the solution to Abel’s integral Equation ([39]), this implies that
f—T1*¢ =0. Hence, f = I T¥p and f € I I*(]). The proof is complete. [

Theorem 18. Let o > 0and f € C(]) satisfy the condition in Theorem 17. Then,
(@l o2 DF)(f) = f.
Proof. Combining Theorem 17 with Proposition 5, we can see that
alf ogDEF(t) = 21 0 DFG IR @(1)) = 21 p(t) = f(1).
The proof is complete. [

Theorem 19. Let« >0, p,q > 1, and % + % <1+ «a, where p # 1 and q # 1 in the case when

% + % = 1+ «. Moreover, let

TIHL) = {f F=Tirgge L”(I)}
and
TI (L) = {f F=Tgge U’m},

then the following integration by part formulas hold.
(a) Ife € LP(])and ¢ € L(]), then

RS (7114 0t = [ v (rite) e

(b) Ifg € TIX(LP) and f € TI*(LT), then

/]Og(t)@wf)(f)m = /]Of(t) <?TD§g)(t)At

10
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(¢) For Caputo fractional derivatives, if g € FI¢(LF) and f € TI§(L1), then

e o
o+ [ sty (Tors ) oa

Proof. (a) It follows from Definition 7 and Fubini’s theorem on time scales that
JRClEDICY
F(t—o(s)*! >
= t ————1(s)As | At
Loo([ e

B b (t—o(s)? .
- /] © [ e

_ Ps—o(t)!
= /]0 lp(t)/t () @(s)AsAt

= [,v0) (Fize) (1.

(b) Tt follows from Definition 8 and Fubini’s theorem on time scales that

[ s (Fe0ef ) 0ae= [Fi-stoy- 100

and

() (TDif ) ae = [F1-s(0) - £
\ :

<

11
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(c) It follows from Definition 9, Fubini’s theorem on time scales and Theorem 1 that

JRCIERHION
_ /ﬁ(t)(ﬁ /at(tfa(s))""fA(s)As)At
_ IOfA(s)<r(]1a)/sb(t—a(s))"‘g(t)At)As

1 b -
']OfA(t)<IM/r (s—o(t)) g(s)As)At

b b A
= [Fimst 5] - /of(v(t))<ml_a) / <s—a(t>>-ﬂg<s>As>
b 1 b A
= [Fimsw o]+ ]Of(o(t))<ma) / (sa(t))“g(s)As>
b
= [Fmes- ]|+ [ ren(Toss) ooa

The second relation is obtained in a similar way. The proof is complete.
O

4. Fractional Sobolev Spaces on Time Scales and Their Properties

In this section, we present and prove some lemmas, propositions, and theorems, which
are of utmost significance for our main results.

In the following, let 0 < a < b. Inspired by Theorems 8-11, we give the following
definition.

Definition 13. Let 0 < « < 1. By ACZ’%I+ (J, RN we denote the set of all functions f : ] — RN
that have the representation

f(t)= ﬁﬁ + TIfe(t), te] A-—ae. ©)

withc € RN and ¢ € L.
Then, we have the following result.

Theorem 20. Let 0 < & < 1and f € L. Then, function f has the left Riemann—Liouville deriva-

tive TD& f of order o on the interval | iff f € ACZ’i{+ (J,RN); that is, f has the representation (6).
In such a case,

i H@) =c, (D)) =o(t), te] A—ae

Proof. Let usassume that f € L} has a left-sided Riemann-Liouville derivative T D# f. This
means that ;rltl_‘" f is (identified to) an absolutely continuous function. From the integral
representation of Theorems 8 and 10, there exists a constant c € RN and a function ¢ € L
such that

GL At =c+ GLle)(t), te], (7)

with (711 f)(a) = c and ((%’“f)(t))A — D) =gl te] A-ae.

12
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wer

Aat "

By Proposition 4 and applying T I¥ to (7), we obtain

GLAHM = GO0 + QL E)(b), te] b—ae. ®)

The result follows from the A-differentiability of (8).
Conversely, let us assume that (6) holds true. From Proposition 4 and applying & I} ~*
to (6), we obtain

FRf) ) =c+ (TLo)(t), te] A—ae.

and then, aTI,17”‘ f has an absolutely continuous representation. Further, f has a left-sided
Riemann-Liouville derivative T D f. This completes the proof. [

Remark 2. (i) By ACY". (1 < p < o) we denote the set of all functions f : ] — RN

Aat
possessing representation (6) with c € RN and ¢ € LK.
(ii) It is easy to see that Theorem 20 implies that for any 1 < p < oo, f has the left Riemann—Liouville
derivative IDYf € L} iff f € ACZ”’;; that is, f has the representation (6) with ¢ € L.
Definition 14. Let 0 < a < 1andlet 1 < p < oo. By left Sobolev space of order « we will mean

the set Wg:§+ = Wg:g+ (J,RN) given by

{u € L}; 3g € LK, Vo € C; such that/}O u(t) - FDE ()AL = /]0 g(t)- <p(t)At}.

Remark 3. A function g given in Definition 16 will be called the weak left fractional derivative
of order 0 < a < 1 of u; let us denote it by Tug‘+. The uniqueness of this weak derivative follows

from [4].
We have the following characterization of sz L.
Theorem 21. If0 < a <1and1 < p < oo, then Wg’f; = ACZ”';+ N LZ.

Proof. On the one hand, if u € ACZ/Z N LZ, then from Theorem 20 it follows that u has
derivative T Dfu € LZ. Theorem 19 implies that

[ u0 T = [ EDtu)(e) plr)at
J J

forany ¢ € C°,. So, u € WP, with Tu®, = ¢ = TDfu € L},

On the other hand, if u € WX’ZM then u € LZ and there exists a function g € LZ
such that

[ uoioiewar= [ swpwar ©
]0 (]O

for any ¢ € C°;. To show that u € ACZ”Z + N LZ, it suffices to check (Theorem 20 and
definition of ACZ”; ) that u possesses the left Riemann-Liouville derivative of order «,

which belongs to L% ; that is, I} ~*u is absolutely continuous on J and its delta derivative
of a order (existing A — a.e. on J) belongs to LZ.

13
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In fact, let 9 € C;, then ¢ € ID¥(Cyq) and I D@ = —(F I} 7). From Theorem 19, it
follows that

[ Dg s = [ (TR g )t
Jp Jpo
= [LED T (T ) )
=[G @ oo
== [ Enmet war (10)
In view of (9) and (10), we obtain
/I'U@I}*“u)(t)w(t)m - ]'Ogu)qo(t)m

forany ¢ € C75;. So, ;ﬂ‘ltlf“'u € WK,Z*' Consequently, T

its delta derivative is equal A —a.e. on [a,b]T to g € LZ. The proof is complete. [J

I,lf“u is absolutely continuous and

From the proof of Theorem 21 and the uniqueness of the weak fractional derivative,
the following theorem follows.

Theorem 22. If0 < « < 1land1 < p < oo, then the weak left fractional derivative Tu2‘+ ofa
function u € W§:§+ coincides with its left Riemann—Liouville fractional derivative T D¥u A — a.e.
on J.

Remark 4. (1) IfO<a <1land (1—a)p <1, then ACZ"‘:+ C LR and, consequently,

Wy = ACh Lk = ACy”

Aat T Aat®
(2) fo<a<land (1—a)p>1,then Wg’,g+ = ACZ’Z+ N LY is the set of all functions belong
to ACZ’z+ that satisfy the condition (FI1=%f)(a) = 0.

By using the definition of Wg’p

- with 0 < « <1 and Theorem 22, one can easily prove
the following result.

Theorem 23. Let0 <a <1,1 <p < ooandu € LZ. Then u € Wz’f; iff there exists a function
g€ LZ such that

[ uoiiemat = [ sewar, gecs,
J° /0

In such a case, there exists the left Riemann—Liouville derivative Y Dfu of u and g = TD%u.

Remark 5. Function g will be called the weak left fractional derivative of u € WZ’Z+ of order
«. Its uniqueness follows from [4]. From the above theorem it follows that it coincides with an
appropriate Riemann—Liouville derivative.

Let us fix 0 < @ < 1 and consider in the space Wg: Z . anorm || - ||Wz,p+ given by
a0
4 _ 4 Tra,, |P «,p
”uHWZ:L = ”u”LZ + [la Df MHLZ’ we Wy

14
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(Here || - || denotes the delta norm in L} (Theorem 12)).
A

Lemmad4. Let0 < a < land1 < p < oo. Forany f € L} (J,RN), we have

t—
ITIE 4115 ey < r<( ))Ilflle iy forg € lafln te ). a1

That is to say, the fractional integration operator is bounded in LZ.
Proof. Inspired by Theorem 13 and the proof of Lemma 3.1 of [40], we can prove (11).

In fact, if p = 1, in light of Definition 7, Theorem 2, Fubini’s theorem on time scales,
and Proposition 1, we have

722 £t

A IaTlé‘flAé

= o [ e -er=s
< o [ [ @ o@yirmisee
= i [ rlae [ (@ oo)tag
<t [ roiae [ (- o

= i [ I - e

(t—a)"
Tt oy

ATAE

IN

fort € J. (12)

Now, suppose that 1 < p < coand g € L] AU RN), where 1 5+ ﬁ = 1. In consideration of
Theorems 2 and 3, Fubini’s theorem on time scales, and Propositions 1 and 2, one arrives at

/ﬂtg(g) /;‘(g _ U(T))ailf(T)ATAg

5@ [ - omanas

/|g ) [ e iste - oteiamas
< / s / 19()I1£(& — o(x))|Ag

< [Feae( [ lst@rac) % s a(r»mé)’l’

t

-1

/a ATl (o) M 1)
(t—a)"

= 2 Hf”LZ([ﬂJ]T)”g”LZ([ﬂJ]T)’ fort € J. (13)

IN

For any fixed t € ], consider the functional Hz, : LI, RY) - R

15
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t ¢
Haof(g) = / { / (@—a(r))“‘lf(r)Ar]g(@)As (14)

According to (13), it is obvious that Hz, s € <LqA (7, RN)) *, where (LqA (7, RN)) ' denotes the

dual space of LZ (J,RN). Therefore, by (13) and (14) and the Riesz representation theorem,
there exists 1 € L} (], RN) such that

/ H(E)g(E)AE = / [/ )" f(1)AT }g(«:mc (15)

o (t—a) )

and

V027 oy = IFzef 12 gy < 1A (16)

forall g € LqA (J,RN). Hence, we have by (15) and Definition 7

¢
S = i | @@y AT =TA@), forz e ln

which means that

(t—a)*
I g st = Ty i) < Ty Mg ot a7

according to (16). Combining this with (12) and (17), we obtain inequality (11). The proof
is complete. O

Theorem 24. If0 < a < 1, then the norm || - || yar is equivalent to the norm || - || , yar given by
Aat At

ue WP

T T
[l o =lal{ “u(a )I”+||aD“u||Lw At

Proof. (1) Assume that (1 — a)p < 1. On the one hand, in view of Remarks 2 and 4, for
ue Wg’gy we can write it as

1 c T
) . — IFo(t
u() r(“) (t*ﬂ)lf‘x—i_a t¢()
with ¢ € RN and ¢ € Lf. Since (t — @)@ VP is an increasing monotone function, by
using Proposition 1, we can write that f jo (t—a) (a=1)p At <. f 7 (t— a)< Drdt, Furthermore,
taking into account Lemma 4, we have

1 c

fully = | r()(t_a) T 1ot ot

<P~ 1( —a)@=Vrat || T P )
7 ( 1x) o e

p— (a—=1)p T ya
<5 w [ =i gy )

<2P= (

Ha—1)p+1(b—a)" U”“-&-K”H(pHiZ),
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where K = % Noting that ¢ = T I'"%u(a), 9 = T D%u, one can obtain
lll}y <Luo(lcl” +lol}F))
A A
<Loa (51 *uto)? + [EDful )
_ P
7LH’OHM||”'WZ§+’
where
b— ﬂ)l—(lﬂx)p
Lo =201 (! KP ).
0 =2 ap
Consequently,

P _ P T e, 1P
e R
r
<Lyllu ”"'WZZJr ,

where Ly = Ly + 1.
On the other hand, we will prove that there exists a constant M, ; such that
P P a,p
lull] op < Mallullyup » 1€ Wy (18)
a,WA/ﬂJr WAMJr 4 Aa

Indeed, let u € WK’Z . and consider coordinate functions (I} ~*u)’ of } I ~*u with

i€{1,...,N}. Lemma 4, Theorem 14 and Corollary 1 imply that there exist constants

A;e | inf (FIF*u)i(t), sup (Eltl""u)"(t)}, (i=1,2,...,N)
telab)r tefa,b)p

such that
A= 1 /.b( I ”‘u)i(S)As,
! b—a ), act

Hence, for a fixed ty € J9, if (lrltl*"‘u)"(to) #0foralli=1,2,...,N, then we can take
constants 6; such that

. b .
BT o) = A = [ G (s)as
Therefore, we have
Tl a, i O (" isa i
Grw) = o [ G
a
From the absolute continuity (Theorem 9) of (T I}~*u)? it follows that

A
Eii) = G-+ [ [Eiwie)] as

[tot)T

for any t € J. Consequently, combining with Proposition 3 and Lemma 4, we see that

17
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A
(1) (1)) = [(Er&*kuﬂs)} As

G+ |
[to,)T
|6

BTy 4 [ DR

to,t)T

<

0; _

<Ly e)y 4 DRy
6] (b— )i

< g2 Qo g + 170ty

fort € J. In particular,
Til-a,yi 6] (b—a)'~* T
< A .
L™ ) (o)l = 5= r2—a) iy + lla Dfull 2

So,

En-u)a)] (L0 1) (1l + 15D )

i T Hya
<NMyo(b—a) 7 (Jlulp + 7 Dfullp )

where (0| = ie{{nzaxw} |6;| and M, = % + 1. Thus,

(E1-*u)(a) P <Ny (b= a)P 12l + IFDRuly )
and, consequently,

[oell? yer - =la I~ u(@)|P + [l Dfullf,
" Aat A

< (NPly(o - ap2 1) (1ulfy + 13Dt )

=M, 1|lu|”
uc,l” HWZ:ZJr,

where M, 1 = NVMZlO(b —a)p~lor-1 41,
If (;rltl_”‘u)i(to) = 0 for i belongs to some subset of {1,2,...,N}, from the above

argument process one can easily see that there exists a constant M, ; such that (18) holds.
(2) When (1 —a)p > 1, then (Remark 4) Wg’:; = ACZ”; . N LK is the set of all functions

belonging to ACZ’i . that satisfy the condition (I I} ~*u)(a) = 0. Hence, in the same way as
in the case of (1 — a)p < 1 (putting ¢ = 0), we obtain the inequality

||u||€\]a,,, < LMH“”ZWﬂ ,  with some L, > 0.
Aat A,

P
at

The inequality

4 P ;
u wp < Mgq||lul|f ey , with some M, >0
Il e, < Ma il .

is obvious (it is sufficient to put M, = 1 and use the fact that (! I} ~*u)(a) = 0).

The proof is complete. [

. s . . a,p
Now, we are in a position to prove some basic properties of the space WM .

18
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Theorem 25. The space Wg:'; \ is complete with respect to each of the norms || - and

||sz+
a4
[l - ||g,W:§+ forany0 <a <1,1<p <co.

Proof. In view of Theorem 24, we only need to show that WX’Z+ with the norm [| - ||, ye»
4 7 Aat

is complete. Let {1} C W,", be a Cauchy sequence with respect to this norm. The
sequences {] I} “uy(a)} and {§ D}u;} are Cauchy sequences in RN and L%, respectively.

Letc € RN and ¢ € LZ be the limits of the above two sequences in RN and LZ,
respectively. Then the function

u(t) = ﬁ(t —a)* '+ o), te] A—ae

belongs to WZ’Z , and it is the limit of {u;} in Wg’s + with respect to || - ||, ,y«» . The proof
y /! At
is complete. [J
The proof method of the following two theorems is inspired by the method used in

the proof of Proposition 8.1 (b), (¢) in [41].

Theorem 26. The space Wg: 5 . is reflexive with respect to the norm || - || wer, forany 0 <a <1

and1 < p < 0.

Proof. Let us consider W, with the norm | - ||,,«» and define a mapping
4 Aat

AWyt s (u D) € Lh x L.
It is obvious that
Hu”WZZ* = H/\MHLZXLZ’

where
2 ;
T
allyypr = <Z||(Au)i||’zi) , Au= (u, qu‘u) ek xL”,
i=1

which means that the operator A : u — (u, E,TDf‘u) is a isometric isomorphic mapping and
the space WZ: s . is isometric isomorphic to the space ) = {(u, ;ED?M) :Vu € WZ:? Ly
which is a closed subset of LZ X LZ as sz . is closed.

Since LZ is reflexive, the Cartesian product space LZ X LZ is also a reflexive space with

2 i
respect to the norm ||o||,» ;v = (Z ||vl-||”L7,,> ,where v = (vq, v2) € Lk x LK.
A A i=1 A

Thus, WX’§+ is reflexive with respect to the norm || - ||,,«» . The proof is complete. [J
4 Aat

Theorem 27. The space Wz’/ o+ is separable with respect to the norm || - HWX/L forany0 < a <1

and1 < p < oo.

Proof. Let us consider WZ’E + with the norm |[| - || y«» and the mapping A defined in the
4 Aat
proof of Theorem 26. Obviously, A(Wg’ﬁ ) is separable as a subset of separable space
LZ X LZ. Since A is the isometry, Wz’g + is also separable with respect to the norm || - || yar
4 Aat

The proof is complete. [J

19
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Proposition 6. Let0 < a <land1l < p < oo. Forallu e Wg’£+,1:f1 —a > %ora > %, then

le

< T Ha .
”u”LZ = F(DC+1) aDtu ‘Lil (19)
ifa>Land 1 +1 =1, then
4 poq !
1
A
Julles < [[F D, (20)
H L
[(@)((a = 1)g +1)7 5

Proof. In view of Remark 4 and Theorem 18, in order to prove inequalities (19) and (20),
we only need to prove that

b* !
T e (T ya T Hya
tII[ (aDt”) LZS r(a+1) a tu‘LZ (21)
forl—a > %ora > %,andthat
a
Mo < ||f D, @)
A

T(@)((w =1)g+1)7

for a > %and%Jr%:l.
Note that T Dfu € L) (J,RN), and the inequality (21) follows directly from Lemma 4.
We are now in a position to prove (22). For a > %, choose g such that % + % =1. Forall
ue Wz: 5 ., since (f —s) (a=1) i5 an increasing monotone function, by using Proposition 1,
we find that f;(t —0(s)) @ DiAs < f;(t — 5)(@=1)44s. Taking into account of Proposition 2,
we have

[t~ ator=ptute)as

TEEDRu)| =1

1
1 ! - q
<ty ([ €= o)1) Dt

1
1 't _ q
<pgay ([ =90 mas) " EDgu
a

1
sta—1
ba T
114
thu ‘Lp
A

T(a) (& —1)g +1)7
2
T(a)((&—1)g+1)7

==

Ty«
thu

’Lg'
The proof is complete. [

Remark 6. (i) According to (19), we can consider Wg:’; . with respect to the norm

P — ITpa,, P —
u = ||, Dfu
|| ”WZf+ Ha t ”LZ </]O

in the following analysis.
(i) It follows from (19) and (20) that WX’Z+ is continuously immersed into C(J,RN) with the
natural norm || - || .

TDu(t) ’%t) ’ 23)

20
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Proposition 7. Let 0 < o < land 1 < p < oco. Assume that « > %and the sequence

{up} C WX’Z+ converges weakly to u in WX’?. Then, uy — uin C(J,RN), ie., |[u — uglleo = 0,
as k — oco.

Proof. Ifa > %, then by (20) and (30), the injection of Wg’;+ into C(J,RN), with its natural
norm | - ||eo, is continuous, i.e., uy — u in WX:ZM then u — uin C(J,RN).

Since uy — uinWZ:f;Mitfollows that uy — uin C(J,RN). Infact, forany h € (C(J, RN))*,
if uy — uin Wg’/fw then u; — u in C(J,RYN), and thus h(u;) — h(u). Therefore,
he (WZ:E;)*,which means that (C(],]RN))* - (WZ:Z+>*. Hence, if up — uin Wz::;, then
forany h € (C(J,RN))", we have h € (W'X’p

Aat
C(J,RY).
By the Banach-Steinhaus theorem, {u;} is bounded in WZ’E+ and, hence, in C(J, RN).
Now, we prove that the sequence {14} is equicontinuous. Let % + % =1land ty,t, € ] with

)*, and thus h(uy) — h(u), ie, up — uin

t; < t, forall f € L} (J,RN), by using Proposition 2, Proposition 1, and Theorem 15, and
noting a0 > %, we have

TIE ()~ TI (8|

[ e sons = [ - oteisas

1
T(a)
1

IN

)
1

T

() / ((h =) = (= a(s)* ) If(s)lAs

[ e sons - [" o) isas

a

t
JRCELOIRIONS

IN

1 f2 .
o) / (t2 = 0()) 1 (s)| s

IN
=]
-
-

L ([ @ et = matenas) sl
1

T (/:“2 - "<S>>(“"”As) ' 170
r<la> (/ ) (CRTOILCE v<s>)(“’”")As) /1y
T (/1:2“2 —o(s))* 1as) ' 171
W (/ (=901 — (12— ”“)ds) ' 171,
1

o ( / % (o2 —s><**”ws) ' 11,9

A1
_ A . (tgnfl)xﬁ»l Z A, tl)(ﬁq)qﬂ)
T(@)(1+ (a—1)q)7

) (7 1 ((trtl)(“ l)w)%
T(@)(1+ (a=1)g)7

IN
s

IN

T
+

q

2||£1l
< 7L£lﬁz*f1)a v
Fla)(1+ (a=1)q)7
20l 1

S S—T—N (24)
T(a)(1+ (a=1)q) 7
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Therefore, the sequence {uy } is equicontinuous since, for t1, , € J, t1 < tp, by applying
(24) and (30), we have

lug(t1) — ug(t2)| =

TI (PO () — T 1 (F D u(12))]

2ty — 1)
< 2B T mpy),
T(a)(1+4 (a —1)q)7 :
1
2ty — 1) ,
= 2B T ey,
L(a)(14 (e —1)g)0 4
al
< 2ta—t) 7 T ﬂTDf‘u‘Lp
T(a)((a—1)g+1)7 A
z(tz—tl)“*%
= T [l || yyer
T(a)((x —1)g+1)7

where % + % =1land C € R" is a constant. By the Ascoli-Arzela theorem on time scales

(Lemma 3), {u} is relatively compact in C(J, RN). By the uniqueness of the weak limit in
C(J,RN), every uniformly convergent subsequence of {1} converges uniformly on J to u.
The proof is complete. [

Remark 7. It follows from Proposition 7 that WX’E . is compactly immersed into C(J, RN) with
the natural norm || - || co-

Theorem 28. Let1 < p < oo,% <wa <1, %+
L(t,x,y) satisfies

(i) foreach (x,y) € RN x RN, L(t,x,y) is A-measurable in t;

(ii) for A, almost every t € |, L(t, x,y) is continuously differentiable in (x,y).

If there exist my € C(R*,RT), my € L (J,R*) and m3 € L (J,R*), 1 < q < oo, such that, for
Aae. t € Jand every (x,y) € RN x RN, one has

%zl,L:]xRNXRN%R,(t,x,y)H

IL(E x,y) | < ma(|x]) (ma(t) + [ylP),
IDxL(t,x,y)| < ma(|x]) (ma(t) + [y[7),
DyL(t,x,y)| < ma(|x]) (m3(t) + [y|P~).

Then the functional x defined by
x() = [ Lt u(t), EDpu(e))at
J

. . . . a,p a,p
is continuously differentiable on WAW, and ¥V u,v € WA,[#, one has

(X (1), 0) = '/]0 [(DXL(t,u(t), TDfu(t),0(1)) + (DyL(t,u(t), TDfu(H), Epgv(t))]m. (25)

Proof. It suffices to prove that x has, at every point u, a directional derivative x’(u) €
(WP, )* given by (25) and that the mapping

Aat

Xt Wyle 3 Y1) € (Wyp)”
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{ (/5 +ofp |ED?u(t)\VAt>p7] IDEpp(FDfu(t)) = AMt)VG(tu(t)), A—ae te],

is continuous. The rest of proof is similar to the proof of Theorem 1.4 in [42]. We will omit
it here. The proof is complete. [

5. An Application

As an application of the concepts we introduced and the results obtained in Section 3,
in this section we will use critical point theory to study the solvability of a class of boundary
value problems on time scales. More precisely, our goal is to study the following Kirchhoff-
type fractional p-Laplacian system on time scales with boundary condition (KFBVPp
for short):

(26)

u(a) =u(b) =0,

where 8,0 > 0 and p > 1 are constants, A € LY (J,R*) with esssup A(f) := A0 > Ag :=
te]
ess %nf)x(t) > 0, ?Dg and TD¥ are the right and the left Riemann-Liouville fractional
€

derivative operators of order a defined on T, respectively, and ¢, : R — R is the p-
Laplacian ([43]) defined by

WPy, ify #0,

Furthermore, VG € C(J x R,R) denotes the gradient of G(t,x) in x. When T = R,
FBVPr (26) reduces to the following Kirchhoff-type fractional p-Laplacian system

B+ laDtu(7dr)" iDigy(uDfu() = AOVG(tu(r)), et € T,
u(a) = u(b) = 0.

When T = Rand A(t) = A € (0, +00), FBVP (26) reduces to the following Kirchhoff-
type fractional p-Laplacian system

(/3 +oly Ian‘u(t)I”dt)'H tDEy (o Dfu(t)) = AVG(tu(t)), ae teJg,
u(a) =u(b) =0.

When T = R, A(t) = 1, our results further reduce to the following problem

(/3 +aolf Ian‘u(t)l’“dt)H tDEgy (o Dfu(t)) = VG(tu(t)), ae te]g,
u(a) =u(b) =0,

which has been studied by [44]. So, in short, our results are improved and generalized [44].

Definition 15 ([42]). Let E be a real Banach space and ¢ € C'(E,R). If any sequence {uy} C E
for which ¢(uy) is bounded and ¢’ (uy) — 0 as k — oo possesses a convergent subsequence in E,
then we say that ¢ satisfies the (PS) condition.

Lemma 5 ([45]). Let E be a real Banach space and ¢ € C'(E,R) satisfying the (PS) condition.
Assume that ¢(0) = 0 and the following conditions:
(A1) there are constants p, o > 0 such that (P‘E’BP(O) >0;

(Ay) there exists an e € E \ By(0) such that ¢(e) < 0.
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Then, ¢ possesses a critical value ¢ > o. Furthermore, c can be characterized as

— inf ,
c ;relrsgl[g}]q’(V(S))

where
I'={veC([0,1],E)|v(0) =0,v(1) = e}.

Lemma 6 ([42]). Let E be a real Banach space and ¢ € C'(E,R) satisfying the (PS) condition. If
@ is bounded from below, then c = irE1f @ is a critical value of ¢.

For the sake of the infinitely many critical points of ¢, one introduces the genus
properties as follows. First, we let

E ={ACE-{0}|Ais closed in E and symmetric with respect to 0},
K. ={u€E|p(u)=c,¢'(u) =0},
¢° = {ucElp(u) <c}

Definition 16 ([45]). For A € &, we say that the genus of A is n denoted by y(A) = n if there is
an odd map P € C(A, RN\ {0}) and n is the smallest integer with this property.

Lemma 7 ([45]). Let ¢ be an even C' functional on E and satisfy the (PS) condition. For any
n € N, set

& ={AcE|y(A)>n},
¢y = inf sup¢@(u).

A€Ey ueA

(1) IfE, # 0and c, € R, then cy is a critical value of .
(i) If there exists | € N such that ¢, = cyp1 = -+ = ¢y = ¢ € Rand ¢ # ¢(0), then

Remark 8 ([45]). In view of Remark 7.3 in [45], one sees that if K. € & and y(K;) contains
infinitely many distinct points. In other words, ¢ has infinitely many distinct critical points in E.

There have been many results using critical point theory to study boundary value
problems of fractional differential equations [46-52] and dynamic equations on time
scales [53-57], but results using critical point theory to study boundary value problems of
fractional dynamic equations on time scales are still rare [6]. This section will explain that
critical point theory is an effective way to deal with the existence of solutions of (26) on
time scales.

In this section, we let N = 1. For the purpose of the presence and proof of our main
results, let us first define the functional ¢ : W '+ — Rby

_L Tpa ,ﬁ
o) = (B +e [ EDruoPar) = [aoGutnar- By e

It is easy to note from (19), condition (Gy) (will be stated in Theorem 29) and g €
C(J x R,R), that the functional ¢ is well defined on W + and ¢ € C(W R). Moreover,

for Vu,v € WX’ZM one obtains

Aa*’

(9/0,0) = (B-+ollal?y ™ [ gpGDREDRA — [ AOVEE o, (8)
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which yields
(@' (u),u) = (B + ellul?)?~|ullP ~ /[U/\(t)VG(t,u(t))u(t)At 29)
Now, it is time for us to present and prove our main results as follows:

Theorem 29. Let a € <%, 1] , and suppose that G satisfies the following conditions:
(G1) G(t,x) is A— measurable and continuously differentiable in x for t € | and there exist
a € C(RY,RY), b e LL(]J,RT) such that
IG(t,2)| < a(lx)b(t),  [VG(t,x)] < a(|x])b(t) (30)

forallx e Randt € |.
(Gy) There are two constants y > p?, M > 0 such that

0<uG(tx) <xVG(tx), Vte]and |x|> M.
(G3) VG(t,x) = o(|x|P~1) as |x| — O uniformly fort € J.

Then, KFBV P (26) has at least one nontrivial weak solution.

Proof. Itis clear that ¢(0) =0, ¢ € Cl(WZL ", R), where ng . is a real Banach space from

Theorem 25. Therefore, we are now in a posmon to prove, ﬁsing Mountain pass theorem
(Lemma 5), that

step 1. ¢ satisfies the (PS) condition in Wg’g +. The argument is as follows: Let {u;} C
WX’Z . be a sequence such that

lp(ue)| <K,
¢'(up) »0 ask— oo, (31)

where K > 0 is a constant. We first prove that {u} is bounded in Wg’f; . From the
continuity of uG(t, x) — xg(t, x), we obtain that there is a constant ¢ > 0 such that

G(t,x) < ixVG(t,x) +¢, Vte], x| <M
Combining with (G;), we obtain that
Glt,x) < %xVG(t,x) 4o V(tx) eJxR 32)

Hence, taking account of (27), (29)-(32), and Lemma 2, we have

K
> o(u
— L T _ ' _ﬂ
- <ﬁ+9/ Fotwopar) - [ Awcumoa- L,
= Bl = [ oG uwar- 1
1 1 4
> b aludy - [ [Luvetm) +ear- £
= Bt el 4 ) (Bt el o - a) - £
> (p+ el (3 - )Hukuugﬁ | - oG, s
o P (33)

ep?
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which together with ¢’ (1) — 0 as k — oo yields

1

K> (ﬁ+e||uk||ﬂ>*’*1[(p2 : P

ol + B~ —co- £5. o

Then, combining with # > p? and proof by contradiction, we know that {u;} is
bounded in Wg’p L.

,a
Because Wz’f . is a reflexive Banach space (Theorems 25 and 26), going if neces-
sary to a subsequence, we can assume u; — u in ng .. As a result, in view of
¢'(ux) — 0as k — oo and the definition of weak convergence, one sees

{9/ (1) — ¢/ (1), 0 — ) = (@ (), . — ) — {g/ (1), 0 — )
<N ) g =l = (9 (0, = )
<l il gger,ye el + llull) = (@' (), 1y = u)
—0, ask — oo. (35)

Furthermore, it follows from (20), (30), and Remark 7 that {u;} is bounded in
C(J,R) and ||uy — u|| — 0, as k — oo. Therefore, there is a constant ¢c; > 0 such
that

IVG(t,up(t)) — VG(tu(t))| < ¢, Vte], (36)

which yields

/].O(VG(L u(t)) = VGt u(t))) (ue(t) — u(t)) At

< c1b||lug — oo
— 0, ask— oo. (37)

Furthermore, it follows from the boundedness of {u} in Wg’g . that

[(B+ ollue|)P~1 = (B + ellull") ] /] 9p(F DR () (FDfui(t) — TDFu() At

= [(B-+ ey = B+l (5 [ ORI P8t1—)

— 0, ask— . (38)

In consideration of (28), one obtains

(¢' () — @' (u), u —u) + /].0 AB)(VG(u(t)) = VGt u(t)) (u(t) — u(t)) At
= (B+ olluel”)~ /]O ¢p(a Df (1)) (3 Dfug(t) — o Dfu(t)) At

—(B+llu|")P! /]0¢p(aT Fu(t)) (3 Dfug(t) — 4 Dfu(t))At
= (/3+9HukH”)”’1/}0(¢p(3D?‘uk(t)) — ¢p(a DFu(t))) (2 Dfug(t) — 3 Dfu(t)) At

+[(B+ ollwelP) = (B4 oflull?)

X /]O(%(ED?MU))(ED?WU) — (4 Dfu(t))At, (39)
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/]‘Um(ED?uk(t)) ~ 9p(FDRu(6))(FDf () — TDFu(t))At =0, ask - .

which together with (35)—(39) yields

(40)
Considering (2.10) in [58], we can find two positive constants cy, c3 such that
/]O(%(;ED?W(O) — ¢p(a Dfu(t))) (7 Dfur(t) — 3 Dfu(t)) At
- e [0 |;El?mf‘lik(t) —T;E?f‘u(zt)\PAt, p>2, )
~ o I gt 1<P <2

When 1 < p < 2, with an eye to Proposition 2 and (|x| + |y|)? < 2P~1(|x|P +
ly|P)( Vx,y € R, p > 0), one obtains

, FEorut) ~Toputy rae

- / la Dfuy(t) — 4 Dfu(t)[? pe
J

-r)
— T sy (la Dfu(B)] + |3 Dfu(t)]) "7 At
* (2 Dfui(t)| + |2 Dfu(t)]) =

P
2 2
/ [FDfu(t) Dl |,
I L(

IN

p2-p)
@ Dfuie(t)| + 7 D u(t)]) 2

2

’ {/10 {(‘gmuk(t” + IZTDf‘u(t)I)p(z?p)] szt}
— [/ T D% (£) — TD%u(t)|? N ;
1o (TDFu(8)] + [FDFu(t)[)27
| JLEDrto)] + DR N
/ it el
/0

la Dfu(B)] + [7 Dfu(t))>~7

P
2

IN
[0S]

2—p

T T 2
<| [ 2 EopuoP -+ [Fopucolr)ar
J

o - P
_ ITDSu () — TD3u(t)[? ? (pne-p) » L
/w<|;fD?uk<t>+;fou<t>|>2v“_ 20 el = @

~

Therefore, we have

/ |a D ui(t) — 3 Dfu(t)[*
10(

la Dfui(8)| + |7 D u(t)])>~7

\%

{ 1 ’
—ullr

FEE=) 3 e — u|

257 (flull? 4 [[uflP) =

(p=1)(p=2)

2 7

p=2
(loagl? 4 lullP) 7 fage = ],

(43)
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which together with (41) implies

/(%( Dfuy(t)) — ¢p(a Dfu(1))) (3 Dfug(t) — 3 Dfu(t)) bt

, [ A0 —EDruin
o (TDfuc(t)[ -+ [ Du(B))P2

(r=1)(p-2) p=2 2
32 7 ([lugell? + lull?) 7 g —ull®, 1<p<2. (44)

Y

When p > 2, taking (41) into account, one obtains

0 D)~ 4y (FDFR(0)) (FDFux (1) TDf ()
> collug —ull?, p>2. (45)
As a consequence, combining with (40), (44) and (45), one sees
llug —ul] =0, ask— oo. (46)

Therefore, ¢ satisfies the (PS) condition in WX”; .

step 2. ¢ satisfies the (A;) condition in Lemma 5, which can be explained by the following:
Taking (Gs) into account, we can find two positive constants ¢ € (0,1) and &

such that
1—¢ p—1
G(t x) < (Ogi)bﬁ\xw, Vie ], with |x| < 6. 7)
AP e
Letp= —2——andé=*© B p; o i Hence, taking (30) into consideration, one
b
T(ﬂ)((ﬂfl)'ﬁl)%
has
1
by a,p .
flulleo < rllull, Yue Wy ., with ul =p, (48)

T(a)((w =1)g+1)7
which together with (19), (30), (27), and (47) implies

p(u) = QP </5+Q/ ITDu( t)|VAt> /A(t At—%

_ _ 15”
(5+Q|IMII” )P / AB)G(t, u(t))At o7
‘57 p_ )\0¢ p
[[uel] /]0|u(t)| At

P
A0 FV(ole) :
L
A [SvIresy)
p= 1—¢)Br-
f—ﬁ ur — A0 LB
p Ap
E, p—1
=B g
p
=0, Vuce ngw with |lul| = p, (49)

which means that the (A;) condition in Lemma 5 is satisfied.
step 3. ¢ satisfies the (A;) condition in Lemma 5. Here are some reasons why:
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Fors € R, |x| > Mand t € ], let
F(s) = G(t,sx),  H(s)=F'(s) — gF(s). (50)
In view of (G;), when s > %, one obtains

VG(t,sx)sx — uG(t, sx)
s

> 0.

H(s) =

In addition, taking the expressions of F(-) and H(-) in (50) into account, we can
easily obtain the result that F(s) satisfies

F'(s) = H(s) + %F(s).

Therefore, when s > ‘—]\f‘, we have

G(t,sx) = st {G(t,x) + /1s T_VH(T)dT:|.

So, for |x| > M and t € ], together with (Gj), one obtains

<%> G(t,x) < G(t AT ‘) < max a(|x])b(t),

which implies that

G(t,x) < |]VI|:; lrr‘fx a(|x])b(t).

So, one gets

[
Gt x) 2 g miny a([x])b(1). (51)

Therefore, for any u € W7, \ {0}, ¢ € R*, it follows from (27), (30), (51), and

# > p? that
— T oc p 7&
¢(Su) (ﬁ+e/ la Dff (Su)( \At> /A G(t, Eu(t))At i
:f(ﬁwlléull”)”—/ A(t)c(t,gu(t))m_ﬁ
op? 10 o
Ao min a(|¢x[)
i Py _ % il | beyae— Lo
2 (B allzul) A / 2
1 Ao min a(|2x)IBlly flulls ,
:?(ﬁwlléull”)” ST W_@
—» — 00, as g — 0. (52)

Therefore, taking &y large enough and letting e = ¢ou, we have ¢(e) < 0. As a
consequence, ¢ also satisfies the (A;) condition in Lemma 5.

As a result, we get a critical point u* of ¢ satisfying ¢(u*) > ¢ > 0, and so u* is a
nontrivial solution of KFBVPr (26). All in all, Theorem is proved by Step 1-Step 3. [
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Theorem 30. Let a € <%, 1] , and suppose that G satisfies (Gy) and the following conditions:

(Gy) There are a constant 1 < ry < p? and a function d € L% (J,R*) such that
VGt x)| < rd(t)|x|"71, V(tx) e ] xR
(Gs) There is an open interval 1 C ] and three constants 17,6 > 0,1 < ro < p* such that
G(t,x) > ny|x|2, V(t,x) €lpx|—94,90|.
Then, KFBV P (26) has at least one nontrivial weak solution.

Proof. It is obvious that ¢(0) =0, ¢ € C! (Wa pﬂR) where W p is a real Banach space
from Theorem 25. Next, we will finish our proof with the help of Lemma 6.

(1) ¢ isbounded from below in W, , which can be explained by the following;

Aat’

Taking account of (Gy), (20) and (30), we get

¢u) = (ﬁ+@/ T D& \!’At> —/IOA(t)G(t,u(t))At_é‘%fz
P
*@ﬂﬁWWWV—Awa@MmN_gﬁ
1 - v
77awwwwvfwﬁﬂmmmmm,£ﬁ

1 P
>3 (B el = Ay s — £

Qp
0
1 Nl BY
> (B +allull?)? - . - £, (59)
o @)@ —1)g+1)% o’

Since 1 < 11 < p?, (53) yields ¢(u) — oo as ||u|| — . Consequently, ¢ is bounded
from below in WZ’§+

(2) ¢ satisfies the (PS) condition in WA Z .. The argument is as follows:

Let{uy} c W W o+ be asequence such that (31) holds. So, together with the proof by

contradiction and (53), we can easily see that {u;} C WAZ is bounded in WA P _. The

remainder of proof is similar to the proof of Step 1 in Proof of Theorem 29. We omit

the details.

Consequently, combining with Lemma 6, (1) and (2) in Proof of Theorem 30, one gets

c= 1£1pf ¢(u), which is a critical value of ¢. In other words, there is a critical point
A, H+

us € Wyt g+ such that g(u”) = c.

(3) u* # 0, for the following reasons:
Let ug € (W7, R) N Wy, )\ {0} [5], and [|u | = 1, it follows from (27), (30), (Gs)
and (19) that

P
¢(guo) = (/5+Q/ la D (guo) (¢ |PAt> —/ AB)G(t, ctg (1)) A t_gﬁTaz
S@(ﬁwllguou”)”f/HA(t)c(t,guo(t))At,Qﬁ?z
SLz(/”9||€uo\\"’)’“*/\0179’2/Iuo(t)l“Atf B o<s<s
ep . op

Because of 1 < ry < p?, (54) implies ¢(gup) < 0 for s > 0 that is small enough.
Therefore, u* # 0.
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Allinall, u* € W A+ 1S @ nontrivial critical point of ¢, and consequently, u* is a nontrivial
solution of KFBVPy (26). Hence, we complete the proof of Theorem 30. [

Theorem 31. Let o € (%, 1} , and suppose that G satisfies (G1), (Ga), (Gs) and the following
conditions:

(Gg) There are a constant 1 < ry < p* and a function d € L} (J,R™) such that
VG(t,x) =VG(t,—x), V(tx)e]xR.
Then, KFBV Pt (26) possesses infinitely many nontrivial weak solutions.

Proof. Lemma 7 is a powerful tool for us to clarify our conclusion.
Considering (1) and (2) in Proof of Theorem 30, we see that ¢ € C'(Wy*,,R) is

A, at’
bounded from below and satisfies the (PS) condition. Furthermore, it follows from (27)

and (Gg) that ¢ is even and ¢(0) = 0.
Fixing n € N, we take n disjoint open intervals II; such that '61 I cL
i=

Letu; € (Wy%3 (1, R) N W37, )\ {0} and [lu;|| = 1,and

Aat

Wy, = span{uy, up, - -+ ,un},
Dy = {u € Wy||lul| =1}. (55)

For u € W,,, there are x; € R such that
n
= ZK,‘ui(t), Vte]. (56)
i=1
Consequently, one obtains
Jull = [ IFDru(e)a
—Z sl [ EDpu o)
=Z Jrci P |||
i=1
n
=Y Ixilf, YueW, (57)

In consideration of (20), (30), (27), and (Gs), for 0 < ¢ < 9 and

WP

— 7, max \Ky\
r@((a-Dg+) T =

u € D,;, we obtain

o)~ (p+e [ EDRGOPar) — [ A6 me)ar - L

(ﬁwwuuﬂhz/A G, ks (£)) At — Qﬁ?

P
< b ellwolly a0 [ a2 69
p P i) op
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Since 1 < rp < p?, together with (58), there are two positive constants €, o such that
¢(ou) < —e, Yue€ D,y (59)
Set

D§ = {oulu € Dy},

n
H:{(Kl,K2,~~~,Kn) eR" Z\K{|P<UV}. (60)
i=1
Hence, in view of (59), one has
¢(u) < —e, YueDyj. (61)

Together with the fact of ¢ is even and ¢(0) = 0, we obtain

D} C ¢ €CE (62)

n
By (57), we see that the mapping (i1, &2, -+, kn) — > &;u;(t) from 911 to DY is odd
i=1

i-
and homeomorphic. As a result, combining with Propositions 7.5 and 7.7 in [45], one gets

v(9™) = v(Dy) = n. (63)
Hence, ¢ € € &, and so &, # 0. Let

¢y = inf sup ¢(u). (64)
" Acg, ueE

It follows from the fact that ¢ is bounded from below that —co < ¢, < —e < 0. In
other words, for any n € N, ¢, is a real negative number.

Consequently, considering Lemma 7, we see that ¢ admits infinitely many nontrivial
critical points, and so, KFBVPr (26) possesses infinitely many nontrivial weak solutions.
The proof of Theorem 31 is complete. [

6. Conclusions

In present paper, a class of fractional Sobolev spaces on time scales is established with
the help of the weak Riemann-Liouville fractional derivative on time scales, and some
basic properties of them are obtained. As an application, we study a class of Kirchhoff-
type fractional p-Laplace boundary value problems on time scales. The existence and
multiplicity of nontrivial weak solutions are obtained by using the Mountain path theorem
and genus properties. The methods of this paper can also be used to study the solvability
of other boundary value problems on time scales. Nowadays, the notions of fractional
derivative on time scales in different senses are constantly being put forward. Therefore,
our future direction is to study the theory and application of fractional Sobolev spaces on
time scales introduced by fractional derivatives in other senses on time scales such as the
Caputo, Hadamard, and so on.
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Abstract: We apply a new generalized Caputo operator to investigate the dynamical behaviour of
the non-integer food web model (FWM). This dynamical model has three population species and
is nonlinear. Three types of species are considered in this population: prey species, intermediate
predators, and top predators, and the top predators are also divided into mature and immature
predators. We calculated the uniqueness and existence of the solutions applying the fixed-point
hypothesis. Our study examines the possibility of obtaining new dynamical phase portraits with
the new generalized Caputo operator and demonstrates the portraits for several values of fractional
order. A generalized predictor—corrector (P-C) approach is utilized in numerically solving this food
web model. In the case of the nonlinear equations system, the effectiveness of the used scheme
is highly evident and easy to implement. In addition, stability analysis was conducted for this
numerical scheme.

Keywords: food web model (FWM); dynamical behaviour; generalized Caputo operator; uniqueness;
stability; existence; generalized P-C numerical algorithm

MSC: 45D05

1. Introduction

Energy and materials follow one path between species in a food chain model, whereas
food webs are more complex because they connect many food chains. Different trophic
levels are found in a food web. There are various categories of organisms within the trophic
levels, including producers, consumers, and decomposers. The structure of a food web is
typically represented by a lattice arrangement. Using a system of differential equations,
it is possible to design food chains and food webs. Food chains, in ecology, are a chain of
organisms feeding on the organism next to them, while food webs are a collection of food
chains joined together. It has been of interest to several researchers to analyse the dynamical
behaviour of the food chain model and the web model [1-4]. A modular food web theory,
which studies the structural and functional properties of low-species-based food webs,
aims to determine how the structure and interactions mediate ecosystem stability [5,6].
Several species in nature have life cycles that are divided into at least two stages: mature
and immature. These stages have different characteristics. Food web models (FWMs)
depicting a stage structure have been extensively studied [7,8]. The impact of cannibalism
on ecological systems has been studied extensively over the past few decades. Aquatic,
as well as terrestrial food webs have cannibalistic populations. This subject has been
addressed by several studies [9-12]. Stage-structured populations frequently engage in
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cannibalism, whether in the wild or in watery food webs. The cannibalism model was
examined and investigated by Diekmann et al. [13]. A watery food chain in which a
predator cannibalizes was studied by Bhattacharyya and Pal [14]. The dynamics of the
system are therefore influenced by cannibalism in a very significant way. Fishes, birds,
mammals, and others are among the animals that have cannibalistic natures.

There are over 300 years of development behind fractional calculus, and today, this
is still an important concept of studying real-world problems [15-20]. The literature of
fractional calculus has introduced a variety of fractional derivatives, including Caputo [21],
Atangana-Baleanu [22], and Caputo-Fabrizio [23], which are the most widely used deriva-
tives. Fractional differential equations can describe dynamic processes within biological
and ecological systems with a higher degree of accuracy and reliability since most biological
and ecological mathematical models have long-term memories. An understanding of frac-
tional species systems can provide new possibilities for describing the dynamic behaviours
of multi-species food web ecosystems, given the complexity and existence of nonlinear
effects [24]. In addition, fractional-order forms have a number of advantages, such as a
meticulous illustration and an accurate interpretation of operation rules. In order to further
explore the dynamics of systems with competition, predation, and parasitism, classical
integer differential equations of ecosystems are replaced with fractional differential equa-
tions. The literature contains a variety of nonlocal operators, which are used extensively in
applied mathematics. An integral and fractional derivative introduced by Katugampola in
2014 generalizes both Riemann-Liouville and Hadamard integrals and derivatives [25,26].
The generalized Caputo operator was recently constructed by Odibat et al. [27]. In the
literature, the generalized Caputo operator has been applied in various ways. A recent
study by Rubayyi T. Alqahtani et al. [28] utilized a generalized Caputo operator to model
bioethanol production. The new generalized Caputo operator was used to analyse the
COVID-19 model [29]. In the paper [30], the author investigated irregular meshes with
finite difference methods to determine the error estimates when the Caputo operator of
the solution of the FDEs has a low smoothness. The paper [31] developed the asymptotic
expansion formula for the trapezoidal approximation of the fractional integral, and the
author applied the expansion formula to calculate approximations for fractional integrals
of ordersa, o + 1,0 + 2,0 + 3, and a + 4.

In this paper, we extend the classical integer-order food web model (FWM) to a non-
integer food web model through a generalized Caputo operator. Moreover, we discuss
a generalized predictor—corrector numerical solution that is a generalization of the P-C
numerical scheme [32,33] to study the complexity of the food web model’s behaviour,
and we analyse the stability of this scheme. With the generalized Caputo operator, a non-
uniform grid is used in the P-C scheme instead of the uniform grid in the Caputo operator.
@ and p are the only parameters needed to generalize the Caputo integral operator, which
provides a great deal of theoretical and numerical equipment for fractional mathematical
modelling. There are numerous applications of this P-C technique in various fields of
FDEs. In this study, we analysed the behaviour of the food web model on various different
fractional orders and on another parameter of the derivative, which gives us different
dynamic phase diagrams of this food web model.

Due to Caputo derivatives describing better certain physical problems involving
memory effects, we defined the generalized fractional derivatives in a Caputo form. This
Caputo version of generalized fractional derivatives would prove useful for researchers
interested in describing real-world phenomena using fractional operators. Finally, by
noticing that lim,_o <xp;”p) = In(%) and lim, o ( hp;’(p ) = In (g) lead to Hadamard
and Caputo-Hadamard results, we saw that the limiting case as p — 0 leads to those
results. Furthermore, when p — 1, the fractional derivatives of Riemann-Liouville and of
Caputo were obtained.
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Outline of the Paper

We divided this whole work into the following sections: Section 2 represents the
description of the food web model. The preliminaries of fractional calculus (FC) are covered
in Section 3. The existence of solutions is demonstrated in Section 4. Solution uniqueness is
demonstrated in Section 5. Section 6 presents generalized predictor—corrector numerical
algorithms for fractional-order food web models using the generalized Caputo operator.
Section 7 contains simulations and discussions of the numerical results. A conclusion is
given in Section 8.

2. Description of the Food Web Model

Our study proposes and analyses a three-species FWM that includes cannibalism and
a stage structure within top predator species. Predators at the top are generally divided
into immature and mature stages. Initial stage individuals are unable to hunt or reproduce,
as they are dependent on their mature parents for survival. Additionally, we constructed
an ecological model that includes stage cannibalism and structure in the top predators as
part of a three-species food web model.

A food web model can be constructed using the above considerations [34].

d’;(:) - rx(t)(l—%) —ax(t)y(t),

WO aerx(ty() - ay(0)=(6) — dry(®), @
dfi(tt) = apeay(t)z(t) + asesz(t)u(t) + cu(t) — doz(t),

dl;i(:) = bz(t) — cu(t) — asz(t)u(t) — dsu(t).

Prey density (lower level species) at time ¢ is denoted by x(t); intermediate predator
density (middle-level species) at time t is denoted by y(t); top predator density (mature
and immature of higher-level species) at time t is denoted by z(t), u(t). With an intrinsic
growth rate  and carrying capacity H, the prey grows logistically. Based on the Lotka—
Volterra functional response, the intermediate predator consumes the prey at the lowest
level, with an attack rate a; and a conversion rate e¢;. In the absence of their food source,
it continues to decay exponentially as a result of natural mortality rate d;. There are two
kinds of top predators: mature and immature. Immature populations are assumed to grow
exponentially along with their parents denoted by the mature population with growth rate
b, while a part grows up to become a mature population with growth rate c. Additionally,
both the mature and immature populations face natural death with mortality rates of d,
and d3, respectively. With maximum attack rate a3 and conversion rate e, the mature top
predator attacks the intermediate predator using the Lotka—Volterra response functional.
When the availability of their preferred food becomes rare, they cannibalise the immature
top predator based on the Lotka—Volterra functional response with maximum attack rate a3
and conversion rate e3.

Equilibrium Points of the Food Web Model

In the part of this section, we calculate the equilibrium points corresponding to the
food web model. The steady-state conditions for the model are as follows:

e Ey=(0,0,0,0) is the trivial equilibrium point that always exists.
e E; =(%,0,0,0) is the axial equilibrium point.

e E=(%7,00) = (n%l' é (l - aliﬁ) ,0, 0> is the top predator free equilibrium point.
If the condition H > 11%1 holds, then it exists.
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T
T2
3

et

T X\ me¥—dy b(aye1i—dy) . . . i
o  E3=(%,%1) = (x, a (1 7-[)' w2 (o) tas (e i—dy) ) 18 the interior equilib

rium point. The characteristic equation for # is as follows:
T1&% + 728?473k + 74 = 0. ()
where

fa%azay:%ezr < 0.

are1[azeor(diaz — ax(c + ds)) + adazer H (bes — da) + arasr(arererH + dq))
a3r(c +dz)(ajereH + 2dy) — 2Hayazeid; (razey — aydy)

He1u%a2(d2d3 +c(dy—b)) — b?—lelu%dl (azes + 1) — razazdy.

rHazerdy (asdy — ay(c + d3)) + Hayazd? (bes — do) + Haydy (axda (¢ + d3) — be).

Thus, a simple computation shows that this exists only if and only if the following
is true:

¥<i<H, ®)
with one set condition (7, < 0and 4 < 0) or (73 > 0 and 74 > 0).

3. Preliminaries

Definition 1. The non-integer-order Riemann—Liouville (RL) integral of a function f(t) is de-
scribed as

B0 = pror [ S -0 e
RO = )

Definition 2. Consider f(t) € H' to be a differentiable function in the interval (a,b),a < b, and
¢ € [0,1], then we define the Caputo non-classical operator as

)

1 1) i —
L L) (- o) e Ddg, if n-1<g<n,
FDFf() = { il e : 5)
a7 lf ¢ =n,
Gamma functions are represented by I'(.). Here is the definition of the gamma function:
+oo
x) = / O 1e7240,  (Re(x) > 0). ©)
0

Definition 3. Here, the order of derivative ¢ > 0 and p > 0, and the generalized non-classical
integral SCI9L of a function f(t) is defined (assuming it exists) as

eI ()] )/ ()t — )P e, t>a @)

Definition 4. Here, the order of derivative ¢ > 0 (m —1 < ¢ < m) and p > 0. For a function
fit), the generalized Riemann-type non-classical derivative “REDPY is defined as

SRppfif(o] = f s (170 5) [ 0w ) g 1>az0 @)

Definition 5. Here, the order of derivative ¢ > 0, p > 0 and m = [¢]. For a function f(t), the
generalized Caputo-type non-classical derivative CD?Y is defined as

SCOPLIf()] = (GRLDZ’f {f(X) - mg; fta) i - a)“} ) 0, t>azo ©
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:%%AwmﬂwdﬂﬁWﬂ@ﬂﬂ+w@—@4m¢4W—¢WHWQ

Definition 6. Here, the order of derivative ¢ > 0 (m —1 < ¢ < m) and p > 0. For a function
ft), the generalized Caputo-type non-classical derivative “CD?? is defined as

ortifn) = e [ - (¢ ) t>az0 a0

mq})

e The relation between the Riemann-Liouville and the generalized non-classical integral
from the substitution x¥ — x is as follows

SEAPF(D] = o PREIRLF (VO] (11)
When the lower limit is zero a = 0, the relation is
GEIPPLF(D] = o~ PE IR LF(£/P)]. (12)

4. Existence of Solutions

The fixed-point assumption is used to investigate the existence of a solution for the
fractional food web mathematical model. Now, a non-integer food web mathematical
model can be described as follows.

CCpPPix(t)] = rx(t) (1 - %) —ax(t)y(t),

CCDPly(1)] = arerx()y(t) — azy(t)z(t) — dry(t), (13)
GCDgf [z(t)] = agey(t)z(t) + azesz(t)u(t) + cu(t) — dpz(t),

CCDPPu(t)] = bz(t) —cu(t) — asz(t)u(t) — dau(t).

The initial conditions of a mathematical model of a food web are as follows:

x(0) = xo, y(0) = yo, z(0) = z, 1(0) = up. (14)

Using the generalized Caputo-type non-classical integral, we have

- x
= ?qu; fot{rx(t)( - %) — alx(t)y(t)}gpfl(tp _ gp)(q,,l)dgl

"
%./(Jt{alelx(t)y(t) —ay(H)z(t) — diy(H) )" (# — &)~ dg, (15)

%./Ot{bz(t) —cult) — asz()u(t) — dau(t) )yt (# — )@ .

In order to simplify, we determine

Ui(tx) = rx(t)( - %) —ayx(t)y(t),

Galtyy) = merx(D)y(t) — azy(H)z(t) — diy(t), (16)
Us(t,z) = aeay()z(t) + azezz(t)u(t) + cu(t) — daz(t),

Us(t,u) = bz(t) —cu(t) —azz(H)u(t) — dau(t).

Theorem 1. When 0 < U1,0,, 03,04 < 1, then the kernels U;, Uy, U3, Oy satisfy the Lips-
chitz condition.
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Proof of Theorem 1. Then, if U7 (t, x) = rx(t) (l -
and x; (t) are two function, we can find

rx(t) <1
(-

%) —apx(t)y(t) is the kernel and x(#)

x()
H

) - aly(t)> (x(t) = x1(1)]|,

) —amx(®y0)],

[B1(8, x) = B (t,x1) |

- 22) - - (0 (1

x(t) +x1(f)
H

< (=52 —aawto)] lst0 — s )
< < (l Hx(t)H + ||x1(t)H) o alH]/(t)”) lx(t) = x1(8)]|,

< (r(lfzﬂ) —alqz)u () -5,

< I fx(#) — xq (¢

By putting 11y = (r(1-31) =), [lx(t)| < g1, Iy()]l < g2, |2(8)]| < g3, and

[lie(#)|| < g4 are the bounded functions; furthermore, we have [

[O1(t, ) = Or (8, x1) | < Ty [[x(8) — x1 (£)]]- (18)

Therefore, the Lipschitz condition holds for Uy if the inequality 0 < U; < 1is the
contraction of U1. As we apply the same procedure to kernels Up, Uz, and Uy, the following
results emerge:

102(t,y) = Ba(t,y1) || < Hally(t) =y (B,
103(t,2) = Oa(t, 21) || < W3[2(¢) = z1 (), (19)
[04(t, 1) = By (t, ur)[| < Uyl[u(t) —ur (£)]-

Kernels U1, Uy, U3, and Uy are determined by Equation (16). Afterwards, we determine
the associated integrals:

-9 /ot
x(t) = x(O)J“[rJ(To)/O i (g, x)cP-1 (1 — P) -V
11— /ot
y(t) = y(0)+‘r’m/o Bl )P~ 1(# — )9V,
plf‘l’ t 1 . (20)
2(t) = Z(O)+W/o Us(c,z)cP~1(# — )=V,
1-¢ /ot
u(t) = u(O)Jr%/O U4(g,u)gf"1(ﬂ’—gP)(tP—l)dg
furthermore, we obtain
x(t) = x(0)+ Ul ¢ Xn_1)cP L (t° — ¢P) (@ V¢
F(fp
yn(t) = y(0)+@/0 Ba(g yn-1)gP 1 (t0 — ¢f)#~Vdg,
(21)
1-¢ ot
z(t) = 2(0)+—‘r’(¢)/0 Bs(¢, 20 1)cP (1P — ¢P) (9~ Vdg,
1-¢ ,t
un(f) = “(0)+%/0 Ba(g, tn—1)6P 71t — ¢P) 9V,
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and the initial condition is

x(0) = xo, y(0) = yo, z(0) = zo, u(0) = up.

When we subtract consecutive terms, we obtain

Ea(t) = xa(t) =1 () = 1‘1 Sy (@16 %01) = Br(6, x-2))P 1 (# = ) 9V,
An(t) = yu(t) —yua(t) = ? o 26, yu—1) = U2(6, yu—2))s? 1 (# — ¢#) (¢~ dg,
Ny () = zu(t) —zp1(t) = )fo U3(6,zn-1) — U3(g,zn—2))eP 1 (t* — ¢f) (9~ Vd,
Ta(t) = () — w1 () = “; S (GG, ttn1) — Bale, tn_2))e =1 (1 — )0V,
Take the following
) = Lo i) = a0, 200 = Ll () = L300

Equation (23) is found using the triangular and norm properties.
1Z. (Ol = llxa(t) = xpa ()]

%Hﬁf(&(; Xu—1) — U1(g, Xp—2))P 1 (10 — c”)“’””dgH,

and under the Lipschitz condition, the Kernels will exhibit the following outcomes:

1-¢
L fotllUl(g, Xn—1) — U1(g, xp—2) [P 1 (0 — ¢f) (9~ Vdg,

H
< 121) fo”xn 1= Xu—2|l¢’” l(tp_gp) ‘S-

l[xn () = xn—1 (1)

IN

Therefore, we obtain the following;:

- el t _ B -
200l < S [ IEe) e (00 — )i

(22)

(23)

(24)

(25)

(26)

27)

We obtain the same results for A, (t), R, (¢), and J,, () when we follow the same procedure:

ol=¢ ,t - -
18n( < 2 [IAn(e)ler (¢ —") g,

I;01—? ft B -
IOl < S0 e e 0 - 6) 0 g

Muol=9 ot
IOl < S [ (0 — )@

Following the above conclusion, we can prove the new theorem.

(28)

Theorem 2. The generalized Caputo-type non-classical-order food web mathematical model has a

unique solution if ty,y fulfills the following criteria.
¢
10 t'ronax <1
Tl+g)\ p '

41
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Proof of Theorem 2. By assuming that x(t), y(t), z(t), and u(t) are bounded functions and
considering that we have already shown that the kernels possess the Lipschitz condition,

the following relation is then given:

=01 < %O F(ﬂl@(*ﬁ’p)@ )
I < Iyl _r(f[jg,))(tﬁ;*)w )
Rl < z<o>_r(flj¢)<ti“)q’_n,
301 < 1) Hfﬂ%(*ﬁ;)?

(30)

Considering that all the above functions exist and are smooth, we prove that these

functions are the solution to the food web mathematical model. Hence, we assume

x(t) = x(0) = xu(t) — Au(t),

y(8) = y(0) = yu(t) = Bult),

2(t) = 2(0) = zu(t) — Cul(t)
) = un(t)

When n — 0 is taken as the limit in Equation (31), we obtain

7

1—
[0 < ]I 16 3) =Bl ma))er 10 =)oVt

1-¢
< L fJIIUl(gIX) — U1(g, xn—1) |gP1 (0 — ¢P) (9 Ddg,

LI -9
< 1P fo [l — xuaflgP 2 (tF — ¢?) e~ Vdg,

Hl o
< — (£ - .
= r(1+<p)<n) I = xal

A recursive process leads to the following equation:

ol < o[ (2)] m

then, for t,,,, we obtain:
¢ n+1
t’inax
(1 +¢)

A1 < [lx(0)]] Iy F.

(31

(32)

(33)

(34)

We can obtain || A, (t)|| — 0 at n — oo by taking the limits of both sides of the above
equation, and ||B,(t)|| — 0, [|Ca(t)]] — 0 and || D, (t)|| — O can also be obtained by taking

the limits of both sides. Therefore, the proof is complete. [

5. Find the Uniqueness of the Solution

In this segment of the food web mathematical model, unique solutions are presented.
Consider x1 (t), y1(t), z1(t), and uq (¢) to be the other solutions of the proposed system, then

we have
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-0 = L [ Gile - il - Ve, @)

When the norm is applied to each side of Equation (35), the following result is obtained:

1- t
() =] < Es [ x) =il x| — )0 V. (36)

The Lipschitz condition applied to the kernel yields

o
(8 == (Ol < ff Jollx = xllgt =1t — )@ ~Ddg,

(37)
Y
T(1+¢)\p e
In addition, we obtain the following:
11 o\ ?
Ix) =501 (1= sty (5) ) <0 )
lx(t) —x1())[| = 0= x(t) = x1(t). (39)

According to the above, the first differential equation of the financial model has a
unique solution. Similarly, we show that y(t), z(t), and u(t) have unique solutions.

6. Generalized Predictor-Corrector Technique

We converted the model into a fractional Volterra type in order to obtain numerical
solutions. We propose a P-C scheme with a generalized Caputo operator to solve the food

web system.
Consider the Volterra integral form of the first equation of the food web system:
0 — cP) (¢p-1) dg
x(t) = x(0)+ / A(g,x,y,2, u)<( ) 5177’3; (40)

we can write the above equation as follows:

1-¢ t
e / -1 -1
t) = 0)+5%— | Mg, xyzu)g  (t —¢)? dg. 41
x(t) XO0)+ Fry Jy Aoz e (# = )P de (41)
In order to simplify, we write A;(g, x(¢)) instead of Aq(¢,x,y,z,u). The interval

[0, T]is divided into N subintervals {[t;, t,1],7 = 0,1,2,..., N — 1} with the mesh points
as follows:

to = 0,
{tn+1 = (mie,  n=01,..,N-1, (42)

Here, h = W The approximate solution x,11 ~ x(t,11) of Equation (41) can be
calculated as follows:

plf‘/’ 18] 1,0 1
) = 3O+ 8 [ e x@) y — s @)
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Let k = ¢”; therefore, the above equation becomes:

- - 1 1
M) = %O+ Es [Tl x6) (6~ 07k (44)

The integral can now be discretized as follows:

R 1o
M) = x(O)+ {5 Y[ makr x (k) (8 )7k (45)
r=0""r

Using the trapezoidal rule, the right-hand side of (45) is evaluated relative to the
1 1
weight function (tfl 1 k)?~1. We can replace A;(k¢,x(kP)) with its piecewise linear
interpolant by choosing nodes at t’,](r =0,1,2,...,n+1). Then, we have:

. -1
R (R A L an T

x Aty xt)+m—r+Dp—m—r+1+¢)(n—r)?
X Al(tr-%—lfx(tr-%—l))]'

(46)

The corrector expression for x(t,41),n = 0,1,2,...,N — 11is as follows if the above
term is substituted into (45):

p h n P—q’h(P
x(thp1) = x(0) + WZAVI’H»lAl(tW x(tr)) + mAl(tn+1,x(tn+1)), (47)
where
A _ n®+tl _ (n—¢)(n+1)?, if r=0, 48)
LT (n—r+2)@) 4 (=)o) —2(n—r 4+ 1)0TD), if 1<r<n

Using the Adams-Bashforth method, we determine the predictor value x”(t,1) for

integral (44). We replace A; (k%, x(kfl7 )) with A;(f,, x(t,)) at each integral in Equation (45)
to obtain the following:

WPtysr) = x(0)+ %;/ Aq(tr, x(8)) (£, — k)P dk. 49)

Thus, we can conclude that:

PR
Ptnr) = x(0)+

T(p r;][(n +1—1) — (n—1)?)A1(t, x(t,).  (50)

We now approximate x(t,41) = x,41 to develop the P-C algorithm by replacing
xP(t,41) with x(t,41) in Equation (47), as follows:

WL
Xp41 = x(O) ZArn+1A1(trrxr)+

p*§”h€‘7
T(g+2) L )Al(tn+1,x5+1)- (51)

T(p+2

We developed a P-C scheme specified in (50) and (51). In this case, the P-C algorithm
for the whole model can be written as follows:
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o~ Ph? & o~ Ph?
Xpr1 = x(0) + =5 (¢+2 ZArnHAl(tr/xr)‘f'mAl(tnﬂf"ZH)/
- n /14
Yn+1 = (O)+ ((p+2 ZAr,n+1A2(tr/yr) rf()(p+2)A2(tn+1/yﬁ+l)/
Cope oo 52
Zny1 = (0)+ Tlg12) ZArn+1A3(fr/Zr)+%A3(fn+1,25+1),
—Ppe
upyr = u(0)+ ? Z)ZArn+1A4(trrur) %AAL(%-H/”L])}
here, h = and xnﬂ,ynﬂ, Z+1' and uZH are defined as follows:
p~Ph? &
P — L — )P — (n—p)?
1) = XO0)+ T Y (4107 (a3,
PRy N
Pltn) = v0)+ Ll 107 = (0= 1)l Aa(tr),
oy (53)
Ptu1) = 2(0)+ ‘ng Ll(n+1 =% = (0= 1)7) a1 2),
P Phe &
up(tn+1) = ”(0) (p+2)2[n+] (1’!7}’)¢}A4(ty,uy),
where Ay, A, and A3 are defined as follows:
A(tx) = rx(t)(l—%)—alx(t)y(t),
Mo(ty) = merx(y(t) —axy(t)z(t) —dry(t), (54)
As(tz) = aeay(t)z(t) +azesz()u(t) + cu(t) — doz(t),
Ay(t,u) bz(t) — cu(t) — azz(t)u(t) — dsu(t).

Remark 1. The comparison of our adaptive P-C formula with that of [12], based on the product
integration methods described in [30], shows that the error should behave in this way:

W\ "
,max |x(t;) — x| = O((E) ) (55)

Theorem 3. (P-C stability) Suppose Aq(t,x(t)) fulfills the Lipschitz condition and S.(e =
1,2,3,...,i+ 1) is a solution of Systems (53) and (54). Consequently, the P-C numerical al-
gorithm is conditionally stable.

where p = min{2,1+ ¢}.

Proof of Theorem 3. Consider 320, %(e=0,1,2,...,i+1),and JEP 1i=0,1,2,...,N-1)
to be perturbations of x, x, and x ;- Equations (52) and (53) become

f+l = 2(0)+ ?q)fl)z©€1+l[Al(th€+x6) Ay (te, xe)], (56)

where @, ;11 = [(i+1—¢)? — (i — e)?]. Therefore,

. . p Yh? R
Ry = %(0)+ Tlg+2) [Al(ti+lrxf+1 +2) - Al(tiﬂfxfﬂ)]
- . (57)
p-Phe X
+ Wgne,iﬂ [A1(te, Xe + £e) — A (te, xe)),
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and we use the Lipschitz property of A (¢, x(t)), then we can have

. o~ ?hfy
. < LI
£ 1] < To + g £2)

l+1‘ + Znez+l|xe|} (58)

where Ty = maxp<;< N{ [%o] + % EQ) \} The following equation can also be eas-
ily derived:
oP p_"h?i
] =80+ F T {2®H+1xfl} (59)
where Sy = max<;< N{ |£o| + %M |} Now, substituting |%; +1‘ from Equation (59)

into (58), we obtain:

R p_‘l’h‘Plpl ‘{’h‘l’q)l
. <
[£i11] < Ro+ T(p12) (¢+1 § ®e’l+l|XE|+e§71:H67+1‘xe‘
0 PhPPy & ~Phe 4;1 .
< E ; 60
- R0+r(¢+2)671 ((P""l) ez+l+He,l+1 ‘xe‘r (60)
Phey©

< R0+7(golf_l2 P Z{lJrlfe}w 1|xe|

“PhP P T,
Here, Ry = max{’]l‘o + Pl.(q;)lfz)“’“S

It follows that |£; 1] < DRy. O

0} and a constant D> > 0 is determined by ¢.

7. Numerical Results and Discussion

For the numerical simulation of the food web mathematical model, we propose a
predictor—corrector (P-C) algorithm involving a generalized Caputo operator. Our nu-
merical solution for the food web generalized Caputo derivative model illustrates the
applicability and efficiency of the proposed algorithm. MATLAB was used to perform the
simulations. The proposed algorithms should be beneficial for the simulation of non-integer
models. The dynamical behaviours of the food web model were examined in our analysis.
We considered the following parameter values and initial values in Table 1.

Table 1. Representation and numerical values of the assumed parameters.

Parameters Numerical Values Description References

r 1 Intrinsic growth rate [34]
H 100 Carrying capacity [34]
ay 1.0 Maximum attack rate [34]
ap 0.25 Maximum attack rate [34]
as 0.1 Maximum attack rate [34]
dq 0.01 Natural mortality rate [34]
dy 0.2 Natural mortality rate [34]
ds 0.01 Natural mortality rate [34]
c 0.15 Growth rate [34]
b 0.15 Growth rate [34]
e 0.65 Conversion rate [34]
e 0.5 Conversion rate [34]
e3 0.5 Conversion rate [34]

Generalized Caputo-type fractional derivatives also possess the same properties as
Caputo-type derivatives. In order to solve the fractional IVP efficiently, consistently, and
accurately, the predictor-corrector (PC) scheme is one of the best available. We solved the
projected model using the modified PC scheme in the current study. According to the
generalized Caputo algorithm, adaptive PC schemes use a nonuniform grid, which differs
from the derivative Caputo PC algorithm. In fractional calculus applications, the generalized
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fractional integral operator is a valuable tool for controlling and building mathematical
models due to the effect of its parameters ¢ and p. This new generalized Caputo fractional
derivative has extra features over the other fractional derivatives such as Caputo, Caputo-
Fabrizio, and Atangana-Baleanu. There is another parameter p that is very helpful to
graphical simulations when it comes to true data, in addition to the fractional-order parameter
¢. Changing the parameter value p allows us to see more kinds of graphs.

Figures 1 and 2 illustrate the three-dimensional and two-dimensional dynamic phase
portrait of the fractional food web system with the generalized Caputo derivative, respec-
tively, when ¢ = 1 and p = 1.1. Figure 3 exhibits the state variables x(t), y(f) z(f), and u(t) of
the proposed model when ¢ = 1 and p = 1.1. It can be seen that the value of p strongly
influences the characteristics of the fractional derivative, and this provides a different way
of approaching control applications. Figures 4 and 5 illustrate the three-dimensional and
two-dimensional dynamic phase portrait of the fractional food web system with the gener-
alized Caputo derivative, respectively, when ¢ = 1 and p = 1.1. Figure 6 exhibits the state
variables x(t), y(f) z(t), and u(t) of the proposed model when ¢ = 1 and p = 1.2. At fixed
o, depending on the fractional-order value, our fractional food web system displays the
complexity of the chaotic phase portrait. Hence, Figures 7-9 are the graphical illustrations
of the proposed system at different fractional-order ¢ = 1,0.95,0.90 and fixed p. Further,
we took the different values of p and ¢ to be fixed, then the fractional food web system
exhibits different phase portraits, which are shown in Figures 10-12. During the simulation
of models with two fractional parameters, we observed chaos, and we noticed that the
dynamics became more complex.
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Figure 1. Three-dimensional phase plot for food web mathematical System (13) with generalized
Caputo fractional operator when ¢ = 1and p = 1.1.
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Figure 2. Two-dimensional phase plot for food web mathematical System (13) with generalized

Caputo fractional operator when ¢ = 1and p = 1.1.
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Figure 3. State variables x(t), y(t) z(t), and u(t) plots of food web mathematical System (13) with
generalized Caputo fractional operator when ¢ = 1and p = 1.1.
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Figure 6. State variables x(t), y(t) z(t), and u(t) plots of food web mathematical System (13) with
generalized Caputo fractional operator when ¢ = 1and p = 1.2.
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Figure 7. Three-dimensional chaotic phase plot for food web mathematical System (13) with general-
ized Caputo fractional operator when p = 0.80.
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Figure 9. Time series graphical representations for food web mathematical System (13) with general-
ized Caputo fractional operator when p = 0.80.
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Figure 12. Time series graphical representations for food web mathematical System (13) with general-
ized Caputo fractional operator when ¢ = 0.90.

8. Conclusions

Here, we examined a three-species food web model. According to this model, top
predators are stage-structured, with a mature predator having a cannibalism trait. In the
absence of the predator, the prey grows logistically at the first level. Food consumption
at different levels of the food web is described by Lotka-Volterra functional responses.
The proposed mathematical model of the food web was examined using the generalized
Caputo fractional derivative. Using a fixed-point hypothesis, this study presented an
investigation of the existence and uniqueness of the fractional food web system. The
algorithm described in this study is based on a numerical technique called ‘predictor—
corrector’, which allows the approximate solution of the fractional food web model to be
found. We demonstrated the stability of this numerical method. The fractional food web
model was geometrically presented under the generalized Caputo operator for different
choices of ¢ and p. The new dynamical behaviour and phase portrait were demonstrated
for various fractional orders (¢) and the value of p. This graphical illustration showed
how the order of derivatives and the system parameters greatly affect the system. The new
generalized fractional derivative will be used in future efforts to model other biological
systems with memory or with hereditary properties, as well as to identify other important
properties of this new generalized derivative.
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1. Introduction
Ifg:ICR—R,and m,n € I withm < n, then

(M < 8 450 "

< 2 ,
which is called Jensen’s inequality [1]. Afterward, Hermite and Hadamard insert the in-
tegral mean value of convex function g in inequality (1) to obtain the following classical
Hermite-Hadamard’s inequality [2,3] .

Letg: I C R — R be a convex function and m,n € I with m < n, then

[ stjar < 8280, %)

m-+n 1
<
§(——) <

n—m

If g is concave, the inequalities (2) hold in the reversed direction. We note that
this inequality can make a bounded estimation of the integral mean on [m, n], so it has
wide applications in numerical integration. For the research on the popularization and
application of the Hermite-Hadamard’s inequality, the readers can refer to [4-10].

The research shows that the fractional-order phenomenon is widespread, and the frac-
tional calculus modeling method is more accurate and reliable than the traditional in-
teger order method. Therefore, the fractional calculus method has been one of the hot
research topics in the academic community. Recently, the research results of fractional
order on the Hermite-Hadamard’s inequality are also numerous. For example, there are
Riemann-Liouville fractional integral inequalities [11-14], conformable fractional integrals
inequalities [15], k-Riemann—-CLiouville fractional integrals inequalities [16], and local frac-
tional integrals inequalities [17-19]. Because fractional integral operators have relatively
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convenient applications in some special fields, the research on fractional operator type
integral inequalities is becoming more and more abundant. Set et al. [20] used Raina’s
fractional integral operators to obtain new Hermite-Hadamard-Mercer-type inequalities.
Srivastava et al. [21] introduced the generalized left-side and right-side fractional integral
operators with a certain modified Mittag-CLeffler kernel and utilized this general family
of fractional integral operators to investigate the interesting Chebyshev inequality. In
refs. [18,22], Sun presented two local fractional integral operators with a Mittag—Leffler
kernel to establish some Hermite-Hadamard-type inequalities for generalized h-convex
functions and generalized preinvex functions, respectively; afterward, Xu et al. [23] studied
Hermite-Hadamard—Mercer for generalized /i-convex functions with the help of the two
local fractional integral operators.

In [24], Ahmad et al. proposed two new fractional integral operators with exponential
kernels and establish some inequalities related to the right side of the Hermite-Hadamard’s
inequality. Subsequently, Wu et al. [25] studied the bound for the left side of the Hermite—
Hadamard’s inequality involving these integral operators. Budak et al. [26] utilized these
integral operators with exponential kernels to established some Hermite-CHadamard
and Ostrowski type inequalities. On the application of the new integral operators having
exponential kernels in Hermite-Hadamard-type inequalities, Du and Zhou et al. extended
them to interval-valued and interval-valued co-ordinated, see [27,28]. The new fractional
integral operators with exponential kernels are given as follows.

Definition 1 ([24]). Let g € L(m,n). The fractional integrals Iﬁ+g(§) and If,g(@) of order
B € (0,1) are, respectively, defined by

¢ _
I,i+g(§) = %/m exp( - 175(5 — u))g(u)du,(;" >m, (3)

and

7050 = 5 [ ew( - L w-0)swing <n @

Some known results about (3) and (4) in refs [24,25] are stated as follows.

Theorem 1 ([24]). Let g : [m,n] — R be a positive function with 0 < m < nand g € L(m,n).
If g is a convex function on [m, n), then the following inequalities about (3) and (4) hold.

(m+7’l
3\

)< 2(1 —18;]0/?—‘0)) [Zfz+g(") +If,g(m)] < M, 5)

where p = %(n —m).

Theorem 2 ([24]). Let g : I € R — R be a differentiable function on 1. If |¢’| is convex
on [m,n],m,n € I, then the following inequality about (3) and (4) holds.

glm)+gn)  1-p p p nom e hPyle! /

5 ST ey [T 800+ Th glm)] | < = tanh()(1g/0m) + 18 (). ©)
Theorem 3 ([25]). Let § : I C R — R be a differentiable function on I. If |¢'| is convex
on [m,n],m,n € I, then the following inequality about (3) and (4) holds:

1-p

20 —exp(—p)) [Ifﬁg(”) + If,g(m)} - 8( o)

m—|—n)
P

n—m|1 tanh(f) , ,
<" L— 4}(|g<m>|+|g<n>|>. @)
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These Hermite-Hadamard-type integral inequalities involving the fractional inte-

gral operators (3) and (4) are structurally in the form of ”IZ Lg(n)+ If _g(m)” for convex
functions. In this paper, our main purpose is to apply the definition of i-convexity and
the properties of modules to propose some new Hermite-Hadamard-type fractional integral
inequalities about fractional integral operators (3) and (4) for generalized h-convex func-
tion, whose integral operators involving the midpoint of the interval [, n] is in the form

of “Ii i 8(m) + IL _g(m)”. Some numerical examples are given to illustrate the correct-
2

ness of the results.

2. Results

In the subsequent text, we denote p = % (n —m) for B € (0,1). In order to obtain
our results, the following definition of h-convex function proposed by Varosanec in [29]
will be used in the subsequent text.

Definition 2 ([29]). Let i : Q) — R be a positive function. We say that g : E — R is an h-convex
function, if g is nonnegative and for all u,v € Zand { € (0,1), we have

8(u+(1=0)v) < h(g)g(u) +h(1—E)g(v). ®)
If inequality (8) is reversed, then g is said to be /i-concave.
Remark 1. Obviously, if h({) = {, then h-convex function derives the classical convex function.

Theorem 4. Let g : [m, n] — R be a positive function with 0 < m < n,and g(x) € L[m,n]. If g is
an h-convex function on [m, n), then the following inequalities for integral operators (3) and (4) hold.

1—exp(=5) ,m+n B 5 8
(5 )< (T s + T4, g(m)
1

< [g(m) +g(m)] [ exp(—pt)h(t) + (1 =D)L (©)

Proof. Since g is an h-convex function on [im, n], we obtain

(52 < s +h(3)s(y). (10)

Forx =tm+ (1 —t)n,y = (1 —t)m + tn in (10), t € [0,1], we have

1 1
<m ; n> < h(i)g(tm +(1—t)n) + h(i)g((l — t)ym + tn).
Multiplying both sides of the above inequality by exp(—pt), and integrating the re-
sulting inequality with respect to t over [0, 1], we obtain

g("3") (1 —exp(=5) _ g(*3*) /1
1

on() W) o PP
<)
JO
borg Jowerp (- R —0)stdx+ Lo [ exp (= Bty —m))s(v)ay

Nl=

exp(fpt)g(tm +(1- t)n) dt+ /: exp(fpt)g((l —t)ym+ tn)dt (11)
:nme. [3 Tl*mﬁ m

(2, s T, (),

n—m

60



Fractal Fract. 2022, 6, 309

Thus, the first inequality of (9) holds.
On the other hand, note that g is an h-convex function for t € [0, 1], we get

g(tm+ (1= t)n) < h(t)g(m) +h(1—t)g(n)

and
§((1=tym+tn) < h(1—t)g(m) + h(t)g(n).

Adding the above two inequalities, we have
gtm+ (1=t)n) +g((1—)ym+tn) < [(t) + (1 = B)][g(m) +g(n)].  (12)

Multiplying both sides of the inequality (12) by exp(—pt), and integrating the result
with respect to ¢ over [0, 1], we obtain

/0j exp(—pt)g(tm +(1- t)n)dt + /07 exp(—pt)g((l —t)m+ tn)dt
<lg(m) + ()] [*exp(=pH)lh(t) + k(1 at (13)

By (11), the inequality (13) becomes

(T g+ T () < [g(m) -+ ()] [ exp(—pnh(H) +h(1 — D)k, (14

n—m =

Thus, the second inequality of (9) holds. This completes the proof. [
Corollary 1. Under the conditions of Theorem 4, for B — 1, we obtain

2h(})

n—m

m-+n
8(

)=

[ st)ax < lglm) +gn2n(3) [“ () +hL - 0)ar. (15)

Proof. By (9), thatis

s < POOZB (30 g+ 78, g0m)

2 11— exp(—%)
h(L 3
< lg(m) + 800l =22 [ explopt)ine) + (1= ldt. 19
2
By calculating, we have
1-8 2

li =
,Blanilfexp(fg) n—m

7

and

lim PeP(=pt)
11— exp(—5)

Thus, from the inequality (16) for  — 1, we obtain the inequality (15). O

Remark 2. Taking h(t) = t in (15), we obtain the classical Hermite—Hadamard inequality for con-
vex function (2).
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Corollary 2. If we take h(t) = t in Theorem 4, then the following fractional integral inequality
for the convex function is obtained.

s < g (st + 2 ston) < S8,

which is Theorem 2 proved by Budak in ref. [26].

In order to obtain our results, according to Lemma 1 in ref. [26], we can obtain
the following identity.

Lemma 1 ([26]). Let g : [m,n] — R be a differentiable function with m < n. If g’ € L[m,n],
then the following identity involving fractional integral operators (3) and (4) holds.

g(m;rn - 2(1 1e_PlB( P)) (I'ﬁl?+g(n) +IZ¥,g(Wl)>
—exp(—£
:2<1_”expr;‘_§) {/02 (exp(—pt) — 1)g’(tm +(1- t)n)dt (18)

] a-ewtpa =g (im0 ).

Theorem 5. Let g : [m, n] — R be a differentiable function with m < n. If g'(u) € L[m,n], and
|g'| is h-convex on [m,n], then the following fractional integral inequality holds.

‘g(’"j”) - (75 +I%g<m))‘

m
2

1

n—m b

< [* (1= exp(—pn) (1) + (1= 1) (Ig ()] + Ig' () )de. - (19)
2 enl D)

Proof. Since |¢'| is h-convex on [m,n] and h is a nonnegative function, by Lemma 1,

we obtain
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s

m+n
2

),

m+n, 1-8 B B
‘g( ) S —ew (D) (Imzwgm)ﬂm;,,g(m))‘

n—m

g2(1 . exp(*g)) VO (1 = opl=pt)

f/f (1—exp(=p(1-1))

g'(tm +(1- t)n) ‘dt

g’(tm+ (1 t)n)’dt]

n—m

:m {/02 (1—exp(—pt))

g'(tm +(1- t)n) ‘dt

+ /0i (1—exp(—pt))

g/((l —t)ym+ tn) ‘dt}

§2<1_ne;:_g)) {/0 (1= exp(—pt)) (H(D)Ig/(m)| + h(1 = £)[g ()| )t

+ [ (1= exp(=pt) (n(1 = 1)[g (m)| + h(t>|g'<n>|)dt]

m /o% (1=exp(—p)) (h(t) + (1= 1)) (Ig'(m)| +[g'(m)|)t.  (20)
—exp(—§

This completes the proof. [

Remark 3. For B — 1, by calculating, we obtain

lim 1-f -
B—12[1 —ex (—g)} T n—m’
and
1 - exp(—pt)

lim

L ey
Thus, from the inequality (19) for p — 1, we obtain the following inequality
1 n
po— /m g(u)du
Remark 4. Taking h(t) = t in (21), we obtain the following inequality

1 n d
— [ g

which is Theorem 2.2 proved by U. Kirmaci in ref. [30].

=t

< (n—m)(Ig'(m)| +1g' ()] /f F((t) + h(1—1))at. @

<

’g(m;n) -

n—m
8

(Ig' )l +1g (1),
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Corollary 3. If we take h(t) = t in Theorem 5, then the following fractional integral inequality
for convex function is obtained.

’ (’”;f”)_z(l 1ex_Pﬁ(g)>< ﬁ*'”g(nHI"’*" g(m)
n—m / , 1 exp(—8)-1
S2(1—exp(—§)>(g (m)| +|g (n)\)<§++) 22)

Proof. If h(t) = t, by (19) we obtain

1

,/02 (1 —exp(—pt)) (h(t) +h(1- t))dt

:/j (1 —exp(—pt))dt
1 n exp(—5§) — 1

2 p

This completes the proof. [

Lemma 2. Let g : [m,n] — R be a twice differentiable function on [m,n] with m < n.
If¢"(x) € L[m,n], then the following identity involving fractional integral operators (3) and (4) holds.

g(m;r”) _ 2<1 _txpﬁ(_g)) (I@+g(n)+I@7g(m))

(n —m)? } /1 - exp(—pt) .,
S e acoga e

+ /; (% —(1- t))g”(tm +(1- t)n)dt].

Proof. Using integration by parts, we have

1
7 /
/0 exp(—pt) —1)g (tm +(1- t)n)dt
1

/O%e (—pt)g' tm—l—(l—t) )dt—/()ig’(tm-&-(l—t)n)dt

—_ % {/O% g (tm+(1- t)n)d(exp(—pt)):| - /0% g (tm+ (1= t)n)at 24)
-2 {exp(’z’)g’(’”Z”) —g/(n) = (m—n) /fexp<fpt>g”(tm+ (1- t)n)dt]
_ %g,(m—zkn) + (m—n) /0% tg”(tm—l— (1- t)n)dt.

Similarly, one has
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/; (1—exp(—p(1 — t)))g/(tm +(1- t)n)dt

2

—ﬁlg’ tm + ( 7/;1exp(fp(1 ft))g’<tm+ (1 ft)n>dt
*/;g’ tm + ( t—%/;g/(tm—l—(l—t)n)d(exp(—p(l—t)))
=¢'(m) — %g’(m;_n) — (m— n)/%1 tg”(tm +(1- t)n>dt

-1 { o)~ exp(~ )5/ (")~ (m =) [ exp(p(1 — 1) (m+ (1~ ) >‘“}

2

Adding (24) and (25), we obtain

./;(exp(fpt)fl)g’(tm+(lff)”)dff/;1 (1= exp(—p(1 —1))g'(tm+ (1 = )n)dt

:g/(m)fg'(m;n)+(mfn)/0%tg (tm+( tn )dt (mfn)/;tg”(thr(1ft)n)dt

- % [g'(m) —¢'(n)—(m—n) /02 exp(—pt)g”(tm +(1— t)n)dt

2

— (m—n) /; exp(—p(1—1))g" (tm+ (1 t)n)dt

=(m—n) ‘/;g”(thr (1- t)n)dt+ (mfn)./j (t+ exp(pipt))g"(tm+ (1 ft)n)dt
m—n [l

i /0 g”(tm-i—(l—t) )dt—(m—n)/%1 (t—W)g”(tm—i—(l—t)n)dt
(m— n)/ 1= exp pt) "(tm+(1—t)n)dt
-i-(m—n)/%1 (l—t—lexp(FM)g”(tm-&-(l—t)n)dt

=(n— m)/o% (1_%?(_“) - t)g”(tm+ (1— t)n)dt

= [ (FERELOZ0 1) (et (1 )

Substituting (26) into (18), we have

m4n, 1-8 5 ;
T e ) (g1 + -0

 (n—m)? 7 11— exp(—pt) B
2(1—exp(—§)>{/0 ( E B2~ 0)g" (tm+ (1~ t)n)at

: %thfl)g (tm+( ))dt}

This completes the proof. [
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Theorem 6. Let g : [m, n] — R be a twice differentiable function with m < n. If g (u) € L[m,n],
and |¢"| is h-convex on [m, n, then the following fractional integral inequality holds.

m+n, 1-p A ’
' ( > ) 2<1fexp(*§)> (I g8 L, S st ))‘
§<n—m>2(_g”(m>_ +,, 8"(m)) /O (Lol
2(1 exp( 2)> :

+4) () + (1= 1))t (@7)

Proof. Since |g"'| is h convex on [m, n], by Lemma 2, we can obtain

'(m—i—n B 1-p

2 ) (70 s(m) +I€,2+,,g(m)>‘

2(1 —exp (=5
(n—m)?

31— exp(—pt)
S2(1—exp(—g)) [/O ‘ eE - 7t)

-‘r/; w_(l_t)‘ g//(tm+(1—t)n>‘dt:|

e

+/71M,t,
Jo [y

g”(tm +(1— t)n) ‘dt

g”(tm+ (1 ft)n>‘dt

g"((l —t)ym+ tn) ’dt]

_ (n—m)? 1 — exp(—pt)
2<lfexp( / ‘ E t)(

§2<J_”QX£EZ>> [ (=) k) (o + o

”(tm+(1—t) )‘+ ”((1—t)m+tn>‘)dt

This completes the proof. [

Corollary 4. If we take h(t) = t in Theorem 6, then the following fractional integral inequality
for convex function is obtained.

‘ (m+n _ 1-p
2 2(1—exp(—§)
S(,,1,7,1)2(|g"(m)|+ 18" (m)) ( 1 op(=f) -1 +1),
2(1-exp(-$))

) (708(m) + 7)., -g(m))

% i 5 (29)

Proof. By h(t) = t and the proof of Corollary 3, it is easy to obtain the desired result. [J

3. Numerical Examples

To illustrate our main conclusions, we will present four examples to show these
conclusions in this section.
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Example 1. From Corollary 2, we get the following inequalities

1—exp(—%)
1-p
Taking g(¢) = €%, we know that g is an h-convex function for () = t. It meets

the conditions of Corollary 2 for € [0,1]. If we choose m = 1,n = 3, then the following
formulas are drawn.

—exp(—4 m-+n
21— exp(=h))  m+ )< (2 [8(m) +g(n)].

1-8 2 I%ng)+ ing())ﬁ

2(1—exp(—§)) (m+n) :1—exp( 5
1-B 2 1-8

(I@Q?(”) +Zi%—g(m)) =% {/23 exp ( - %(3 - u))ez“du
+/ exp (u - 1))ez“du],

—e 5 e — 35 ;
ﬁ +1  38-1"
1-exp(=§) 1-exp(-5)
ﬁ[g(m) +8(n)] W(e +¢%).
We plot the function image of the above three functions for B € [0,1], as shown
in Figure 1. From the position relationship of the image, we can see that the middle
term of the inequalities is just between the left and right images, and the left image is

at the bottom, and the right image is at the top. These show that the inequalities relationship
in Corollary 2 is tenable.

26,

800

700 === The curve of the right term | {
=== The curve of the middle term
600 === The curve of the left term

Function value f(3)
S (9]
o o
o o

(]
o
S

n
o
S

o
=}

0 0.2 0.4 0.6 0.8 1
variable

o

Figure 1. The image description of Corollary 2 for i(t) = t and g(¢) = €.

Specidically, if we choose = %, then we have

20— ep(-§)  min
1-p 2

(Iﬁ+n+g(n)+1m+n g(m )) =280.9551,

) =138.0505,

1 fexp(fj)

1-p [g(m) + g(n)] = = 519.3728.
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This further verifies that the conclusion of Corollary 2 is correct.

Example 2. From Corollary 3, we get the following inequalities

Cexp (£
2(1 1_Plg( 2)) (m;-n)_<zﬁz+n+g(n)+li+ng(m))'

L (I )+ g ) (3 + ZEERET)

<

Taking g(&) = &3, we know that |g'| is an h-convex function for h(t) = t. It meets the conditions
of Corollary 3 for B € [0, 1]. If we choose m = 1,n = 3, then the following formulas are drawn.

2(1 —exp (*fz’))) (m ;‘ ”) _ (I/i+',+g(n) +IZF8(”1))‘

1-p g
2(17exp(7§)> 11 3 1-8 " -
:TS(Z)*B[/Z exp(*7(37u))u3du+/1 exp(f 5 (ufl))u3du]
|16 (1 - eXp(—g))  —76p%+ 15682 — 108 + 28 ©xp(1— ) (408° — 726 + 48 — 16)
; 1-p (-1 (-1 '

T (9ol i) (5 + SEED) = 105 (4 SPED=1),

We plot the function image of the above two functions for B € [0,1], as shown
in Figure 2. From the position relationship of the image, we can see that the left image is
at the bottom, and the right image is at the top. These show that the inequality relationship
in Corollary 3 is tenable.

40

351 1
= The curve of the lef term

30 === The curve of the right term

25

20

Function value ()

variable B

Figure 2. The image description of Corollary 3 for i(t) = t and g(¢) = &.
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Specifically, if we choose = %, then we have

2(1 —exp (—g))
5

(Ig' )l +1g'(m)1) (5 + %) = 25.5450.

m+n
8( ) — (zﬁ,, .g(n) +I; g(m)> — 7.7820,

2 mz

n—m
1-p

2

This further verifies that the conclusion of Corollary 3 is correct.

Example 3. From Corollary 4, we get the following inequalities

Cexp(_f
2(1 lpﬁ( 2)) (m;n)—(fﬁzﬂ+g(n)+liz+ng(m)>

S%(Ig’%mn +1"0n)1) (55 + % 1y,

Taking g(&) = €%, we know that |¢”| is an i-convex function for h(t) = t. It meets
the conditions of Corollary 4 for € [0,1]. If we choose m = 1,n = 3, then the following
formulas are drawn.

Cexp (P
2(1 f_p,g( 2)>g(m;-n)_(zfi;n+g(n)+ziz+ng(m))’
~exp(_L
= 2<11e_p;2))g(2)[1;[/23exp(1;[%(3u))e3l‘du+/12exp< 1;ﬁ(u71)>e3“du]
) (1-exp(=5)) @_J b @S-
- 1-B T T2BF1 Pp-1 |

O (om0 (5 + PG §) = 20T (5 FCRE ),

i T e 8T s

P2 8
We only plot the function image of the above two functions for g € [0,0.5], as shown
in Figure 3. From the position relationship of the image, we can see that the left image is
at the bottom, and the right image is at the top. These show that the inequality relationship
in Corollary 4 is tenable for € [0, 1], because the growth rate of the right term is much
faster than that of the left term in interval g € [0.5,1].
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The curve of the lef term h

=== The curve of the right term

Function value f(B)

0 . : ——
0 0.1 0.2 0.3 0.4 0.5
variable

Figure 3. The image description of Corollary 4 for h(t) = t and g(&) = ¢%.

Specifically, if we choose f = 0.01, then we have

—exp (=5
2(1 1_P,g( 2)) (m;rn) ( +n+g(n)+1m+n g(m ))7150.1,

—m)? xp(—5) -
(g 1" ) (5 + SR 1) = a7

This further verifies that the conclusion of Corollary 4 is correct.

Example 4. Taking g(&) = ¢ and h(t) = ' for t € [0,1], we know that g is an h-convex
function by Remark 5 in ref. [29]. It meets the conditions of Theorem 4 for B € [0,1]. If we choose
m = 2,n = 4, then the following formulas are drawn.

1mexp(cf) by 1-exp(-f) i *eXPPTﬁ)}ﬁeu
Ph(%) 2 pe% 2(1-B) ’

8 (B 42 i) :;[/4exp<—%4_u>>ezudu
—I—/ exp (u—z)) Zudu}/

_Bre 8 _ o~ % e4—e77%
*E[ B+1 361 ]
exp(—pt) (1) + h(1 — ))dt =[g(2) +g(@)] [ exp(—pt)le! + e Vs

ep(-H-1 e-ep(-})
362 B—2 }

n

NI—

[g(m)+(m)] |

=(* + e
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g

We plot the function image of the above three functions for B € [0,1], as shown
in Figure 4. From the position relationship of the image, we can see that the middle
term of the inequalities is just between the left and right images, and the left image is
at the bottom, and the right image is at the top. These show that the inequalities relationship
in Theorem 4 for h(t) = ¢! is tenable.

5500

5000 | === The curve of the right term
== The curve of the middle term
4500 | s The curve of the left term

4000

3500

3000

2500

Function value ()

2000

1500 -

1000

500

0 —_— ! !
0 0.2 0.4 0.6 0.8 1
variable
Figure 4. The image description of Theorem 2 for h(t) = ¢! and g(¢&) = ¢%.

Specifically, if we choose f = 0.001, then we have

1—exp(—5) (m+n

) = 0.1225,

ph(3) 2

g(n) + I’i+,1,g(m)) = 1.5164,
2

[g(m) + g(n)] '/0'2 exp(—pt) [1h(E) + h(1 — 1))t =[g(2) + g(4)] /0‘2 exp(—pt)[e! +e1=D]dt = 5.6479.

This further verifies that the conclusion of Theorem 4 is correct.

4. Conclusions and Discussion

In this study, using two integral operators with exponential kernel proposed by
Ahmad et al. in ref. [24], we establish the new Hermite-Hadamard'’s integral inequality
for h-convex functions. Two midpoint type inequalities are also obtained in which the abso-
lute values of the first derivative and the second derivative of the function are i-convex
functions, respectively. The integral operators (3) and (4) involved in the results obtained
in this paper are integral operators about the same midpoint of the interval, which is
different from the integral operators about the two ends of the interval used in refs [24,25].
For different cases of h(t) =t and h(t) = e, we construct four numerical examples that
intuitively show the size relationship of the function values of the inequalities through
the function image, and verify the correctness of the results.

Because fractional integral operators are widely used in the field of engineering
technology, such as mathematical models, and different integral operators are suitable
for different types of practical problems, our research on the fractional integral operator-
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type integral inequalities will also expand the practical application scope of Hermite—
Hadamard-type inequalities. We know that there are many fractional integral operators
involved in other disciplines, which will also inspire us to use other types of integral
operators to further study these kinds of inequalities, which also provide a direction for our
future research.
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Abstract: In this article, we investigate a sideways problem of the non-homogeneous time-fractional
diffusion equation, which is highly ill-posed. Such a model is obtained from the classical non-
homogeneous sideways heat equation by replacing the first-order time derivative by the Caputo
fractional derivative. We achieve the result of conditional stability under an a priori assumption. Two
regularization strategies, based on the truncation of high frequency components, are constructed for
solving the inverse problem in the presence of noisy data, and the corresponding error estimates
are proved.

Keywords: sideways problem; non-homogeneous fractional diffusion equation; ill-posedness; stability
estimate; regularization method

1. Introduction

Fractional partial differential equations arose from the studies of Lévy motion [1],
continuous random walk [2] and high-frequency financial data [3], which has a wide range
of applications in some scientific fields, such as chemistry, physics, mechanical engineering,
fluid mechanics, signal processing and systems identification, control theory, electron
transportation, viscoelasticity, image processing, and so on [4-13]. Moreover, fractional
derivatives have been found to be more flexible in describing some practical phenomena
than the traditional integer-order derivatives. In particular, fractional diffusion equations
play an extremely important role in the study of some anomalous diffusion processes.
These equations can describe the dynamics of various non-local and complex systems.
Kinds of anomalous diffusion can be modeled by the following time-fractional diffusion
equation: find the temperature u(x, t) from known boundary temperature u(1,t) = ()
measurements satisfying the following system

'u

S — Uxx =0, x>0,t>0,
u(x,0) =0, x>0, )
u(1,t) = ¢(t), t>0,
u(x,t) |x—o0 bounded,
'u

where 1(t) is given function (usually in L*(R)), 3% is the Caputo fractional derivative of
order v (0 < v < 1) defined by [14]

u 1 tou(x,s) ds

W‘ru—v)/o s (t—syp 0<v<l @
0"u _ ou(x,t) _

w - a o VTl ©)
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The problem (1) in the case of v = 1, i.e., the following problem

U — Uyy =0, x>0,t>0,
u(x,0) =0, x>0, @
u(l,t) = ¢(t), t>0,

u(x,t) |x—e0 bounded,

has been studied extensively in recent decades by many methods [15-28]. Tuan et al. [29]
and Triet et al. [30] extended this work to the non-linear case.

When 0 < v < 1, Xiong et al. [31,32] proposed an optimal filtering regularization
method for calculating an approximate solution of the fractional sideways heat equation
where the spatial domain is the interval [0, 1]. Li et al. [33] tackled the inverse problem of
recovering the temperature and flux distribution in the domain 0 < x < 1 for (1) from the
boundary data at x = 1, but the conditional stability result is not given. Zheng et al. [34-36]
obtains a stable estimate of temperature distribution by utilizing the spectral regularization
method, and numerical example shows that the computational effect of their methods
are satisfactory. Zhang [37] applied a Tikhonov-type regularized method to construct an
approximate solution and overcome the ill-posedness of (1). The a-posteriori convergence
estimates of logarithmic and double logarithmic types for the regularized method are
derived. Moreover, the authors verify the effectiveness of their method by doing the
numerical experiments. Furthermore, there are also some articles that discuss the fractional
sideways heat equation in 2-dimensional and higher-dimensions in space (see, e.g., [38—43]
and the references therein).

To the best of our knowledge, few investigations has been performed with respect
to a sideways problem of the non-homogeneous diffusion equation, and estimating the
heat flux at the inaccessible surface is more difficult than estimating temperature. Liu and
Chang in [44] addressed a three-dimensional non-homogeneous sideways heat equation in
a cuboid by a Fourier sine series method, and the analysis of the regularization parameter
and the stability of solution was worked out. According to them, this method is quite
accurate. Luan in [45] discussed the two-dimensional non-homogeneous heat equation
in the presence of a general source term, and proposed a kernel regularization method
to recover the temperature and heat flux distribution from the given data. However, the
above two articles only consider the case of integer order. Hence, in contrast to the previous
work, we consider a sideways problem of the non-homogeneous time-fractional diffusion
equation, which occurs in many applications related to reaction-diffusion

t ”xx—f(x,) x>0,t>0,
(x,0) = x>0,

u(l f)fg(t) t>0,
u(x,

t) |x—eo bounded,

9"u
ot
u

®)

where the function f(x, t) is the heat source density. We first obtain an analytical solu-
tion to (5) via Fourier transform, and give the result of conditional stability under an a
priori assumption. Due to the problem considered is severely ill-posed, it is impossible
to solve it using classical numerical methods. Therefore, we propose dynamic spectral
and Fourier regularization method, the goal here consists of recovering not only the tem-
perature but also the heat flux distribution from the given data. Furthermore, for both
regularization strategies, in the presence of noisy data, we establish and prove the stability
and convergence estimates in the whole domain, i.e., including the case 0 < x < 1 and the
case x = 1.

The remainder of the paper is organized as follows: in Section 2, we give an analysis
on the ill-posedness of the non-homogeneous fractional sideways heat equation. The
conditional stability result is then given in Section 3. In Sections 4 and 5, error estimates for
determination of temperature and flux distribute are derived. Finally, we draw a conclusion
to our method.
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2. Mathematical Analysis of the Problem

In order to simplify the discussion, our theoretical analysis will be performed in L?(R)
and define all functions to be zero for t < 0. Let ¢ denote the Fourier transform of g(t)

defined by
. 1 *© i
2(5) = E/ﬂog(tﬁ‘ i€t gt,

and || - ||, denotes the norm in Sobolev space H,(R) defined by

1

(0, | := </j;(1+§2)’”|ﬁ(0,§)|2d§)2.

When p = 0, || - ||, = || - || denotes the L*(R) norm. Furthermore, we introduce the
following norm

1 Miony = (] 1506 1Bx)

Applying the Fourier transform with respect to t to both sides of (1), we obtain in the
frequency space the following second order ordinary differential equation

ey (x,8) — ()"0 (x, &) = —f(x,8), C€R,
a(1,8) = §(¢), gER, (6)
1(x, &) |x—o0 bounded, ¢eR.
The standard calculation procedure yields the solution of (6) as

A(x, &) = eT(§)<1’x)§(§) +/1 f(slg)wd& 0<x<1, ?)

and equivalently

) = o [ (9000 + [ o0 EN = g Y 0 < <, ®
where . o
(&) == (i&)? = |¢|2 (cos( 1 )+1stgn(§) sin(f)), V¢ € R. )

Note that the real part of T() is increasing positive function of ¢. Hence, the term
e1=¥)7(©)| and | sinh (7(&)(s — x))| increase rather quickly when || — oo, small errors in
the data can blow up and ultimately destroy the solution for x € [0,1). Comparing this with
homogeneous fractional sideways heat equation [31], it is no doubt that the problem (5) is
much more ill-posed, and some regularization methods are in order.

Remark 1. We do not consider the case f(x,t) = 0 in this paper. In fact, if f(x,t) = 0, our
problem is a homogeneous time-fractional sideways heat problem. We only note that, using our
method, we obtain again the results of [33].

Remark 2. By using the Fourier transform, the solution of general problem (5) where the data g is
fixed at an specific point xg € (0,1], can be expressed as

sinh (7(¢)(s — x)) p

TV T g,
©(¢)

If we put xo = 1in (10), we will obtain (7). In this context, the similar property can be acquired for

this general problem and it is also an ill-posed problem. Furthermore, the similarity in (10) and (7)
indicates that the methods using in the present paper are also applicable to solve the general problem.

a(x, &) = eT(é)(Xo*x)gA(g) + /‘xo f(s, ) 0<x<1. (10)
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Lemma 1 ([45]). Forarbitrary z € C, x € [0,1) and € (x,1], we have

sinh —X)z (n—x)R(z)
((Z )2)| e s (11)
w < (5 — x)er2VEl, (12)
| cosh(xz)| < 1) < e¥l2l, (13)

where RN(z) denotes the real parts of z.

Lemma 2 ([45]). For arbitrary c,d, p > 0, the following inequality holds
+dv, 0<p<1,
(ctd)y < c? : p <
2P (cP +dP), p>1.

1-x)s

Lemma 3. If s # 0, then the function h(s) = el gets its minimum hyin = (1 — x)e at

_ 1
S = Tx*
So as to acquire a more sharp convergence, we use the following a priori condition
[[u(0, )]l < E. (14)

Furthermore, since the sinh(-) function is exponentially increasing, we must find a sharply
decreasing function to suppress its growth. Therefore, we also give the following assumption

/o1 fls )P < e, wee R, (15)

and the measured data (g, f5) satisfy
lg = &Il +1If = Fllizoi2(r)) < O (16)
Throughout this paper, we denote the real part and imaginary part of 7(¢) as follows
=R(t(§)), b=3(x(Q))- 17)

3. A Conditional Stability Estimate

The object of stability estimates is to describe how much the development of solution
from data magnifies errors, when noise contaminated the data. Next, we give the main
results of this part.

Theorem 1. Suppose that ii(x, ) given by (7) be the exact solution of problem (5) in the frequency
space, and (16) is satisfied, then the following estimate holds for 0 < x < 1

Jutx, 0l <y/a(lg

R 2-2
+\/2x+2”u(og W2 (18 +||fHL201L2 +C2||f||Lz 0LI2(R))"

012(=))

where Cy and Cy are constants that only depends on x.
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Proof. By the Parseval’s identity, we have
a0 =[x, 2]
106 4 /1 fSinh (TS —x)) is
X

Aq

1 _sinh _
eT(l”‘)Ur./x fsm (Tis x))ds

2

dg

[g<1

+]
JIg[>1

Next, we divide the argument into two steps.
Step 1. Estimate the term A; in (18). By Lemma 2, we have

2
de.

Ay

1 sinh (7(s — x)) , |?
meaf jetngaaf | [ )
12l )T T 5 %
An Arp
Note that .
It =1¢]> <1,
we obtain
A SZ/‘ 2012|5248 < 220-9)| g 2.
ns2j 18] 8
Using Cauchy-Schwarz integral inequality, (12) yields
X 1 e B 2
Anp Sz/ </ \f|2ds> </ sinh(z(s — x)) ds>d§
J1g1<1 N\ Jx x T

1 1
212 2|7|(s—x)
2 o (70 (v )ae
oy 212
<! X>||fHL2(O,1;L2(]R))'

Substituting (21) and (22) into (19), we obtain

1222
A < Gi(||glI” + HfHLZ(O,l;LZ(lR)))’

where
C = 262(1%),

Step 2. Estimate the term A; in (18). Again, in view of Lemma 2, we have

/xl fsinh (TES —x)) s zd[;‘.

Ay A

a2 [ |ei-glaz v
g>1 g1>1

We first estimate Aj;. Using (7) and Lemma 2, we have

R 1 Asinh(rs)} ‘2
Ay =2 =q(0,¢) — [ R g
n=2 e [u( ) /0 J— ¢
- . _ 1 .sinh(ts) | |*
<4/ ™ 2|a(0,¢)[%d +4/ ”2/ SIS gs| de.
<af Pl [ e [ g
An Axp
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By (17), Lemma 2, Holder inequality, we have

o= [ (02 a0, - [ gy [ pnhle) ng
< [, (0aR) (2|00 - [ AR )
()
+ G0y (22| [ meh(Ts) Ve
§</‘%'>1Wo’g)'zdg)l_x(/\gb a0 [/ 7 )

+</‘.§‘>1|ﬁ(0,5)|2dg) (/;;\>1 Za/ ssinh( Ts) ‘ )r.

By. Cauchy-Schwarz integral inequality and (11), we obtain

. ) .
o2 [1 IS gs) <oeman (77 (1) )
([
§2<~/(;1|f\2ds)2a|1—ﬂ2-
Therefore,

([ woora) ([, aa)
1-x
+ </|¢|>1 }ﬁ(o,é)|2dg> </m>12(/01 17Pds)

242)
<[l ) V28] + 2120, &) |* | £ T2 012020
=210, )" (I18I1™* + 1115 01,220m))-

Likewise, we have

= S</\é\>1 /1 f@ds 2d€>1ix</\¢\>1 o Zd’:)x
Lo L) (2] | (s O VP80 e
<[ (i) o] I sy

<1x

T

/01 fsinh(rs) s

HfHLZ(o,l;LZ(R))'
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Combining the estimates of A,; with Ay, we obtain

Az < 252 (0,8) |7

T+ ||fHL2 (0,,L(R )+4el foHLZ(OlLZ (R))* @7)

Next, we estimate Ay,. By Cauchy-Schwarz integral inequality, (12) and Lemma 3,

we obtain
o ()] 5 e
5\>1</ tas) ([ et )a o
1(/ Pas) e
)

- ||fHL2(01L2 R))"

sinh(t(s — x)) |

Inserting (27) and (28) into (25), we have
2-2
42 < 22O (8™ + 1A 02y + el onzmy @)

where
Cy = 4" +2(1 — x)e. (30)

Substituting (23) and (29) into (18), and using Lemma 2, we obtain
a2(x, )l <V AL+ VA2
X 2112
5\/C1(H3”2 + ”fHLZ(O,];LZ(]R)))

2-2
+\/2Y+2H“(0 | “( (I H + HfHL2(01L2 +C2HfHL2(01LZ( R))’

where C; and C; is given by (24) and (30), respectively. [

4. Determination of the Temperature Distribution

In this part, we use the dynamic spectral method to recover the temperature distri-
bution from the measured data. Since the matter of instability lies in the noise of data
in the high frequency components, naturally a “corrector” is added to these in order to
control their growth. As a result, one may obtain a stable approximation. Suppose B is
the regularization parameter, motivated by [31], we contemplate the following regularized
solutions in the frequency domain:

Method 1
ST S AR f” ) mmeige=ls, et > /B, a1
X = —2111 X mh s— —a(1—x
T[ T(@)(1-2) g +f fo(s,&)8 T(% ﬂ)ds], e=a(1-%) < /B,
Method 2
0p(x,§) = TONNGE) 1y fls,0) s, e 2 VB, (32)
UglX, —a X N 1 A : _ _ _
p %[e (©)(1-x)93(7) +.lx1f§(s’é)wds}’ ea(1=x) <\ /B.
Method 3
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Z@g (x, g) =

%maz{

©“ﬂ§@+ﬁﬁ @$9§ﬁ% e~a1-0) > /B,
—53(-x) sinl —a(1— 33
A O g ) ¢ [ e )], 00 < 9
Generally,
)(1- X) (é’ + f§ Smh (g)(sfx))ds, C*ﬂ(lfx) > ‘B,
I (0 VP -

a(1-x) _ 2 Si - _a(1—
L%%%@“> +Lﬂ@@ﬂﬁ%LmM,em”<vﬁ

where 7 > 0 is a real number. Because the three spectral methods are very similar, then we
only give the properties of the first two methods.

Remark 3. It is apparently that the regularization solutions approach the exact solution if p — 0
as o — 0.

Lemma 4. If condition (14) and (15) hold, B(¢) = (0,&) — fol f@ds, then
HB({;’ H E+ Ny,
where N is a constant.

Proof. Successively using the triangle inequality, (14), Cauchy-Schwarz integral inequality,
(12) and (15), we obtain

s <llao.e+ | [ fﬁd”

§E+Uj;(/0 sinh(ts) /}f\d)dg]
§E4-[[i)(%lbfmFdSAlﬁpﬁ>d4§
§E+(/°° T \f’f\zdg)

It is easy to know that the generalized integral on the right-hand side of the last
inequality converges, here we introduce the notation

— ([ 212 :
Ny = (/ me d§> (35)

B < E+ Ny,

Therefore,

where Nj is a constant. [

Theorem 2. Let i1(x, &) given by (7) be the exact solution of problem (5) in the frequency space,
ﬁg(x, &) given by (31) be the regularized solution, condition (14)—(16) hold. If the reqularization

parameter fB is selected dynamically

B(x) = 22“2(2;)%2(%%)2(1%). (36)
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Then, for a fixed x € (0,1), we have

217( *% .
e (e, ) — e, )|} < 5 <2fx> F(E+2N) 46, /(1—x)e. (37

Proof. By the triangle inequality, we have

||uf;(x,~) — u(x,~)|| < ||ug(x, - uﬁ(x,~)|| + Huﬁ(x,~) — u(x,~)H . (38)

7 I

Next , we divide the argument into two steps.
Step 1. Estimate the term Z; in (38). It follows immediately from Parseval’s equality
and the triangle inequality that

T =|lag(x, ) — ap(x, )|
Jerl 5 Y otz

p
Hmm{l Za(lzlx)}/xl (7 A)smh(T(S* ) 4o

I
By (17) and (16), we obtain

e—20(1-x)

p

pla+bi)(1-x) (gé _ g) w (gJ _ g) < 5/5*%.

e—a(1-x) « \/‘E B
Using Cauchy-Schwarz integral inequality, (12), Lemma 3 and (16) yields

fe] [ g p =,

()
< ([ i) S5

<64/(1 —x)e.

Hence,

T <p 1 +6,/(1—x)e. (39)
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Step 2. Estimate the term 7, in (38). Again, by the Parseval’s identity and the triangle
inequality,

T =|jap(x, ) = alx, )|

Jonfi )
B B
( B §+/ fsmh (T s—x))ds> B (eT(l_x)gA+/)(1fsmh (Tf,s_x))‘k)H

e
e

I

We start by estimating the first term above. Let

Bi(a) = (1 - #)e‘“.

Using (7) and (17), we obtain

(5 ]

1(0,¢) — / Aismhr(rs) dsH.

< sup  Bi(a)
e—2a(1-x) <ﬁ

By elementary calculations, it is easy to find the zero point a* of B} (a) satisfies

—2a*(1-x) _ .Bx
¢ 2—x’

and a* maximize the function By (a). Thus,

Bio) < Ba(e') = (1- ) (ﬁ)ﬁ (@)

Using Lemma 4, we have

ne (1-52) (E) " e
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Now we estimate Z5. Using Cauchy-Schwarz integral inequality, (12), (17), (15), (40),
(9) and (10) yields

0 [ e P T T

Seza?%gﬁBl(a)Ui (/x |f\2d5> (/x eZ|T<5X)dS)62axd§}%
(f

i )e 7l zrxd{;z}l

S(1_2fx><2‘lixx> 7 >N1'

Therefore,

< sup Bj(a) {/
e—Za(l—x)Sﬂ J—oo

I < (1— zfx> (ffx) Er2N). (41)

Substituting (39) and (40) into (38), we obtain

u(x, ) = u(x, )| (42)

<6p7 +6\/(1—x)e+ (1— fo> (Z’ixxyl TE2N) = (B (43)

Minimizing the right-hand side of (42) with respect to 8, we can obtain (36). Hence,
(37)hold. O

Theorem 3. Let i(x, ) given by (7) be the exact solution of problem (5) in the frequency space,
zﬁ%(x, ) given by (32) be the reqularized solution, condition (14)—(16) hold. If the regularization
parameter 3 is selected dynamically

Bx) = x72<L>2(17x> @
E+2N; ‘

Then, for a fixed x € (0,1), we have
[95(x, ) = u(x, )| < 6 (E+2N1)' ™" + 61/ (1 - x)e. (45)
Proof. By the triangle inequality, we have

[op(x, ) — (e, | < o) = v, )| + lop e, ) — ulx, ) (46)
T3 Iy

Next, we divide the argument into two steps.
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Step 1. Estimate the term Z3 in (45). Taking a similar procedure of the estimate of 7,
we have

VB
o )

NG @)
e—a(l1-x) S 'l s A sinh (T(s —x)
<=7 lat) (1) (5 _ +' / 77 (T )ds
1 x)<\/E x
<6 +48/(1—x)e.
Step 2. Estimate the term Z, in (45). By the Parseval’s identity, we have
Zy =op(x, ) — (x|
e—a(1-x)
<0 mm{ 7))
—a(l x) 1 ,sinh _
+H(1—min{1,e })/ fsm (t(s X))dsH'
VB I KT T
7
We start by estimating the first term above. Let
e—a(1-x)
By(a) = (1 — 7>e*
VB
Using (7) and (17), we obtain
B —a(1—x) 1 i
R e
/B VR
< sup  By(a)||n(0,¢) — / AMdsH.

a(l—x <\/’ T

By elementary calculations, it is easy to find the zero point a* of B} (a) satisfies
—x) _ \/Ex,
and a* maximize the function By(a). Thus,
By(a) < By(a*) = (1—x)(/px) 7. (48)

By Lemma 4, we have

< (1—x (fx) “(E+Np).
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230, )

Now we estimate Z;. Using Cauchy-Schwarz integral inequality, (12), (17), (15), (9),
(47) and (35) yields

7, gH (1 - f’%*)>em /xl fw et

() foeya]
1

< sup By(a) {
*N;

a9 </
<(1-x) (VB

Therefore,

T, < (1—x)(V/Bx)TF (E+2Ny). (49)

Substituting (46) and (48) into (45), we obtain

va(x,~) —u(x, )| < 0B 2+ 0/ (1—x)e+(1— x)(\/Bx)ﬁ(E—&-ZN]) :=hy(B). (50)

Minimizing the right-hand side of (49) with respect to , we can obtain (43). Hence,
(44) hold. O

Remark 4. In Theorems 2 and 3, we choose the regularization parameter p to depend on the position
of x , which will justify our use of the phrase “dynamic spectral”. Moreover, we can find that the
estimate of Theorem 3 is better than the estimate of Theorem 2.

It is easy to see that two errors in Theorems 2 and 3 are not near to zero, if J fixed and x
tend to zero. Hence, the convergence of the approximate solution is very slow when x is in
a neighborhood of zero. In addition, considering that the sinh(-) function is exponentially
increasing, to retain the continuous dependence of the solution at x = 0, we have to
introduce some stronger a priori assumptions

[u(0,)]|, <E, p>0, 1)

1 a
(148" [ |fs8)fds <, vier, (52)
Jo
Next , we only give error estimate at x = 0 for (32).

Lemma 5. Let condition (50) and (51) hold, B(¢) = (1+ §z)§ [2(0,¢) — fol f@ds}, then
IB(Z)II < E+ Ny,

where N is a constant.

Theorem 4. Let ii(x, ) given by (7) be the exact solution of problem (5) in the frequency space,
ﬁ%(x, ¢) given by (32) be the regularized solution, condition (16), (50), (51) hold. The reqularization
parameter B is chosen as

1
B — 53
P= oy &9
where 0 < r < 1,C(a*) = mj%zp < 1, a* is a constant. Then, the following inequality hold
N2
—u(0,)|| < C(a*)o" " +ov/e+ [1 - C(a")] <rlng> (E+2Ny), p>0. (54)
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Proof. By the triangle inequality, we have

[03(0,-) = u(0, )| < [[o§(0, ) = vp(0, )| + [[op(0,-) — u(0,-)] - (55)

T Zs

Next, we divide the argument into two steps.
Step 1. Estimate the term Zs in (54). In view of the Parseval’s equality, the triangle
inequality, Cauchy-Schwarz integral inequality, (12), Lemma 3 and (16), we have

<[ mintr, 2 er (@ -+ min {122 [0 - =]
e | I PGV R

ok [ 2 ([ ge) (o))
géﬁ‘f +6v/e.

Step 2. Estimate the term Z; in (54). By the Parseval’s equality and the triangle
inequality, we obtain

Zs =|[26(0.) = (0, )|

G B e 1 i

15 Zs

We start by estimating the first term above. Let

Bs(a) = (1 - %)a—%”.

Using (7), and note that a < |¢| %, we obtain

b= (rmn G} 00— [

o (-2 s 20

Sej:}\)/ﬁ Bs(a) [ﬁ(o,g)— /0 1 f%ds} (1+2)%|

By elementary calculations, it is easy to find the zero point a* of Bj(a) satisfies

e’ *
7B C(a®),
where
C(a*) = u*,xziizp <1, (56)
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and a* maximize the function Bz(a). Thus,

Bs(a) < Bs(a*) = [1 — C(a*)] <mﬁ> . 7)

By Lemma 5, we obtain

5 < [1-C(a")] <ln m> o (E+Np).

Now we estimate Zg. Using (56) and Lemma 5 yields

O R
/ Asmh(rs) (1+§2)§

< sup Bs(a)
2p

e00-0) < /
<[1—-C(a")] (ln m) ’ Ni.

Therefore,
-
T, < [1-C(a’ ]( fc ) (E+2Ny). (58)
Then, by (54), we have
[[og(x, ) — u(x, ) <6ph 4 6v/e+ [1-C(a* ]( \fc >7T(E+2N1)

=C(a*)8"" +6v/e+ [1—C(a%)] <rln %) ) (E+2Ny).
where C(a*) is given by (55). O

Remark 5. If we replace the assumption (14) and (15) by (50) and (51), then the convergence
||u%(x, ) —u(x,-)||p and ||v‘5ﬁ(x, ) —u(x,)||p is also hold.

Remark 6. From a theoretical point of view, Theorem 4 has obtained the stability estimate for the
endpoint x = 0, since l_iné ||vg(0, ) —u(0,-)|| =0.
0—

Remark 7. In 1987, Eldén [19] proved that it is impossible to obtain the error asymptotically better
than logarithmic rate at x = 0. So our estimates is reasonable, although the logarithmic term In %
implies the convergence rate is very slow.

5. Determination of Flux Structure and Error Estimate

In this section, we use the Fourier regularization method to recover the flux distribution
from the measure data. Differentiating the variable x on the right-hand side of (7), we
obtain the following formula for the heat flux, denoted by

fe(x,&) = —7(&)e1—0)7 / f?cosh (T(&)(s —x))ds, 0<x<1.
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The method we adopt is to eliminate all high frequencies from the solution, and
instead consider (5) for |¢| < ¢max. Then, we obtain a regularized solution

a8 (2,8) = [ e @O — [ P eosh (£(@)(s 1) xmax.  (59)

where {max is the regularization parameter, xmax is the characteristic function of the interval

[—gmax/ Cmax]~

Theorem 5. Let ii(x, &) given by (7) be the exact solution of problem (5) in the frequency space,

1/ 6max (x, &) given by (58) be the regularized solution, condition (14)—(16) hold. If the regularization
parameter Emax is selected by

20N

Cmax = <1n %) § (60)
Then for a fixed x € (0,1), we have
o (x, ) — ()|
_1
< <21n§ + (m%)‘%)El—W +e1V2ET* (E+ Ny) + <ln§> N,

where e, = max{1,In £}, Ny and N, are some constants.

Proof. By the triangle inequality, we have

Hui’émax(x,-) — uy(x, )H < Hui’gmax(x,-) — uimaX(x,-)H + Hugm“(x, )= ux(x,-)H . (61)
T T

Next , we divide the argument into two steps.
Step 1. Estimate the term J; in (60). It follows immediately from Parseval’s equality
and Lemma 2 that

T :Hﬁi/gmax(xl_ _ uf\gmax (x,°) H
1

[ 1 @)+ [ (F ) cosh (el )|

1
< 2|7et(1-%) (¢ — §9)|%d } ’
h U\é\gémax | (8= a

7

- U\aggm 2 /xl (f = f°) cosh (z(s - x>>ds|2dé] :

T2

By (16) and (59), we obtain

J1 <26 sup |tet179)| < 20]7)elT0) < 2682 e (1-%) — op1-¥57 1 g (62)
‘élggmax
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Using Cauchy-Schwarz integral inequality, (13), (59) and (16) yields

g [ 2 [ e (17 pra)a]

N T U
nggxeﬁ xxmaXHf_f5||L2(0,1;L2(R)) (63)
1
E\ 2 _,_
< In= o
7<ln(5> E'7%
Thus , by (61) and (62)
T < (2111% n (m?)*%)El*x(sX. (64)

Step 2. Estimate the term J; in (60). Again, using the Parseval’s identity and Lemma 2,
we have

7o = (5,) — et )|

2 14
N [/Iébé‘max d(f}

1
T(1-x) 4|2 2 1, B
: Mébémaxz‘re d dg} " U\éb@maxz /x f cosh (z(s —x))ds

Vit J2

1
et 17¥g 4 / feosh (t(s —x))ds
JX

2 13
.

We first estimate 7;. Let

Ba(I2]) = v2le|te 2,

By (7), we have
- x4 (1 psinh(7s) 2 12
7= fyag e (00 - [ 150
< swp Bille) 0.0 - [ 7]
121> Emax 0

By elementary calculations, it is easy to find the unique zero point |¢*| of Bj(|¢]) is

1= (3) ’

and |¢*| maximize the function By(|Z|). Thus,

V2| te 1T < \2lgr|fe e, ek < [E7],
a5
\/igr%laxe xgmax/ gmax 2 ‘C*|

wp - |

[&]>Cmax

By (59), we have

1, E ,
sup By(|¢]) <4 =,In< V2e NG = e1V2E¥5Y,
|&]> Emax X0
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where

1 E
€ = max{;,lng}. (65)

Therefore , by Lemma 4, we obtain
jl < €1\/§E7x5x (E + Nl)

Now we estimate J». Using Cauchy-Schwarz integral inequality, (13) and (15) yields

o< [, 2L emea) ([ dg]%
<{/ﬂ>€max <|§| 2l - x>> (/ |f\2ds>d(’j}

« . I a 3
< [ [ et sl d(:}
181> Gmax

Since the generalized integral on the right side of the last inequality converges for
0 < x < 1, we introduce the notation

1

@ 2
Ny = U e*\élfdg} . (66)
121> Emax
Using (59), we have
1
E -2
Ja (ln g) N
Thus,
1
-2
Jo < €1V2ET**(E+ Ny) + (111 g) No. 67)

where €7 is given by (64). By substituting (63) and (66) into (60), we arrive at the final
conclusion. [

Remark 8. If we replace assumptions (14) and (15) by (50) and (51), then the convergence
||u{> é‘“‘“(x, -) — ux(x, )| p also holds.

Similarly, the accuracy of the regularized solution becomes progressively lower as
x — 0, and then we use the condition (50) and (51) to give convergence estimate at x = 0.

Theorem 6. Let 1i(x, ) given by (7) be the exact solution of problem (5) in the frequency space,
ﬁi’gm“(x, ¢) given by (58) be the reqularized solution, condition (16), (50) and (51) hold. If the
regularization parameter Cmax is selected by

E
5

Eonax = (m( (m?)i"))i. 68)

Then, for p > 5, we have
_Z

E B 2 1,2
[ (0) )] < e e E(m ) T va T E RN e (©)

I
where ey = <ln (%(ln ) ° )) , N1 and N, are some constants.
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Proof. By the triangle inequality, we have

[[185m(0, ) — ux (0, )| < [[u%F>(0,-) — uf™>(0,-)|| + [|u™(0, ) — ux(0,)|| .~ (70)
T3 N

Next , we divide the argument into two steps.
Step 1. Estimate the term 73 in (69). Taking a similar procedure of the estimate of 73,
and by (67), we obtain

j?’ 7||A6€m1x ) _ﬁgmax(ol.)H

2|z (¢ — ¢°) ' r { 2
S[/\cls,zmax [ref(e - gOlae] /\f;\sgmax
o ap s (L) (L]

[&]<Cmax

1 2 93
/0 (f = f°) cosh(ts)ds d@}

gzéégaxegzax + g;lgxeér?\ax Hf5 - f”LZ(O,l;Hp(R))

_Zr
1 I3
3(2551+e§)E<1n§> ,

where
2

-1
E, E -%
€ = <ln(5(ln5) “)) . (72)
Step 2. Estimate the term Jj in (69). By Lemma 2, we have

Ty =0 (0,-) — (0, )

1
2 1
< / } +{/ 2/ f cosh(ts)ds
I: &1>Cmax [¢]>Emax 0 f ( )

Js Ja
We first estimate 3. By (7), (9), (67)and Lemma 5, we have
7. — br ssinh(Ts) N 2
a=[ [, e te(aon - [0 e
SN psinh(Ts)
<fgmax (1 + C ) (L{(O, §) - /0 ffds) H

2
S\/Eez“ 1(E + Nl).

2 4
]

x|’

Now we estimate J;. Using Cauchy-Schwarz integral inequality, (13), (9), (51), (67)
and (65) yields

3 fg 20 () ([ )]
Lo B (") (o) 2]

§+7) el r
<t [/\ébgme 4

1,2

+7
:6'22 * Nz.
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References

Then
zl’,l l+zl
Ji<V2e; (E+Np)+e€ * N, (73)

where € is given by (71). The Theorem now follows from equations (69)-(72). [

Remark 9. Since the regularization parameter Gmax — 00 as 6 — 0, we can easily find that, for
p > 5, €2 — 0(5 — 0). In addition, note that for p > 5 there hold

E, E. % E\ ¥ ENEE 2 E ENF
E E\-Z E o _ E a_l E E «
ln(d(]n(s) )<ln§> <ln(5> a{ln(]né)}(ln§> —0, 6—0.

Therefore,
lim Hui’g‘“ax (0,+) — ux (0, )|| =0, p> &
60 2
Remark 10. In 2007, Qian [46] proved that it is impossible to obtain the error asymptotically
better than logarithmic rate at x = 0. So our estimates is reasonable.

6. Conclusions

In this paper, we have considered the problem of finding a function u(x, t) satisfying
(5). This is a sideways problem for non-homogeneous fractional heat equation, and the
problem is ill-posed. To regularize the problem, we propose the dynamic spectral method
and Fourier method, which are rather simple and convenient for dealing with some ill-
posed problems. Error estimations between the approximate solution and the exact one,
established from noise data g; and f5, are given. In fact, the paper extends the work in [33].
It is worth noting that the obtained estimates are sufficient to prove the results, but most of
them are quite rough and can be improved.

As we all know, the most common regularization methods are the Tikhonov method,
iterative method, quasi-reversibility method, truncation method, quasi-boundary value
method and spectral method. The main difference between these methods is their conver-
gence order. We can compare the convergence rate of errors by using different methods to
discuss the problem. In addition, the dynamic spectral method and Fourier method can
easily be extended to multi-dimensional case, which needs further study.
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Abstract: Singular systems play an important role in many fields, and some new fractional operators,
which are general, have been proposed recently. Therefore, singular systems on the basis of the
mixed derivatives including the integer order derivative and the generalized fractional operators
are studied. Firstly, Lagrange equations within mixed derivatives are established, and the primary
constraints are presented for the singular systems. Then the constrained Hamilton equations are
constructed by introducing the Lagrange multipliers. Thirdly, Noether symmetry, Lie symmetry and
the corresponding conserved quantities for the constrained Hamiltonian systems are investigated.
And finally, an example is given to illustrate the methods and results.

Keywords: generalized operator; singular system; primary constraint; constrained Hamilton
equation; Noether symmetry; Lie symmetry; conserved quantity

1. Introduction

Fractional calculus is a hot topic recently. Many results have been obtained in fractional
calculus and its applications [1-7]. Since fractional derivatives were used to deal with
dissipative forces for nonconservative systems by Riewe [8,9] in 1996, fractional variational
problems became popular. For example, Klimek [10] studied Lagrangian and Hamiltonian
fractional sequential mechanics; Muslih and Baleanu [11] established the Hamiltonian
formulation of the systems with linear velocities within the Riemann-Liouville fractional
derivative; Agrawal [12], investigated the fractional variational calculus in terms of the
Riesz fractional derivative; Luo [13] studied the fractional Birkhoffian mechanics in terms of
the combined Riemann-Liouville fractional derivative and the combined Caputo fractional
derivative; Song and Agrawal [14] presented the Euler-Lagrange equations involving
the Caputo fractional derivative for singular systems, and so on [15,16]. Especially, in
2010, Agrawal [17] introduced a new kernel x,(, T) (or (7T, t)), on which the generalized
fractional derivatives are defined. Only when the parameter set is specified, and the kernel
Ko (t,T) is equal to (f — 7)* ! /T(«), can the Riemann-Liouville fractional derivative, the
Caputo fractional derivative, the Riesz-Riemann-Liouville fractional derivative and the
Riesz-Caputo fractional derivative be obtained. Besides, the kernel can also be replaced
with other kernels, and the entire theories of classical and fractional variational calculus
can be redeveloped. Therefore, the generalized fractional derivatives are more general.

Singular system is another keyword of this paper. Singular system plays an important
role in field theory, because many important physical systems in field theory are singular
ones, such as the Yang-Mills field, the gravitational field, the electromagnetic field, super-
symmetry, superstring, supergravity, relativistic moving particles and so on [18]. Singular
system has two forms, one is expressed by a Lagrangian, and the other is expressed by a
Hamiltonian. When a singular system is expressed in the form of the Hamiltonian, there
exist inherent constraints among the canonical variables, and the corresponding system
is called a constrained Hamiltonian system [19,20]. The constrained Hamiltonian system
also has many applications, such as in quantum field theories of anyons and theories of
condensed matter [19,21,22].
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In this paper, we intend to study the fractional calculus of variations for singular
systems on the basis of generalized fractional derivatives. After the fractional differential
equations of motion are established, the next step is to find solutions to them. The symmetry
method in mechanics is one of the most effective methods. The symmetry method mainly
contains three kinds of methods, namely, the Noether symmetry method, the Lie symmetry
method and the Mei symmetry method [23]. This paper focuses on the Noether symmetry
method and the Lie symmetry method. The Noether symmetry method was introduced
by a German female mathematician Noether [24]. Noether symmetry is an invariance
of the Hamilton action under the infinitesimal transformations of time and coordinates,
and can lead to a conserved quantity. Lie symmetry is an invariance of the differential
equations under the infinitesimal transformations of time and coordinates. Lie symmetry
can also lead to a conserved quantity under certain conditions. Many results have been
obtained with Noether symmetry and Lie symmetry, including both integer order calculus
and fractional order calculus [25-46], we only refer to them briefly here.

2. Preliminaries on the Generalized Operators

Generalized operators were introduced by Agrawal [17] in 2010. He defined the
operator K}, as

Mf(t) = m/:xa(t, T)f(T)dt + w'/t‘tz ko (T, 1) f(T)dT, & > 0, (1)

where t) <t < tp, M =< ty,t,tp,m,w > is a parameter set, m and w are two real numbers,
ix (t, T) is a kernel which may depend on a parameter «. It is easy to verify that the operator
K3 is a linear operator and satisfies the following integration by parts formula,

[ swriaroa = [ ks ®

where M* =< tq,t,tp,w, m >.
The operators A}, and B, were defined by Agrawal as

2 f(t) = D'KISOF(1), n—1 < a <n, 3)

BYf(H) = KITDMf(t), n—1 < a < n, 4)

where D means the classical integer order derivative d/dt, n is an integer. Both operators
are also linear and they satisfy the following integration by parts formulae,

n—1 .
[ swansva= 1 [ 0Bt AN O
t=t
oty n—1 ) t=ty
[ s Bt 0d = 1) [ A0 A g(0+ P G I

t=t
where M* =< fy,t,tr,w,m >, nisaninteger,n — 1 < a < n.

Specifically, if we let k. (t,T) = (t — T)'X*l/l"(lx) andlet M = My =< f1,t,£,,1,0 >,
M = My =< t1,t,t,0,1 > and M = M3 =< t,t,t,1/2,1/2 >, then the operator
Afy reduces to the left Riemann-Liouville, the right Riemann-Liouville and the Riesz-
Riemann-Liouville fractional derivative operators, respectively. Similarly, the operator Bf,
reduces to the left Caputo, the right Caputo and the Riesz-Caputo fractional derivative
operators, respectively.

In this text we set 0 < & < 1. We begin with variational problems and the primary
constraints.
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3. Variational Problems and the Primary Constraints
3.1. The Variational Problem and the Primary Constraint with the Operator A},

Hamilton action with the operator Af, is defined as

'ty )
Tala () = [ La(t anda Afpas)dt @)

where g, = (9a1,942 " .qan), qai € CX[h,bLR), i = 1,2,---,n
s = @ar 942 9an), Ada = (AYaa, Ajdaz, -+ Ajdan), 0 < a < 1 and
La(-,- ) € C2([ty, to] x R" x R" x R"; R).

Then
6l =0 8)

with
. d . . .
ga(t1) = qar, 9a(ta) = qay 094, = a‘qui/ 0AYGAi = A\Oqai, i=1,2,---,n  (9)

is called the Hamilton principle with the operator A},, where g4, = (9411,9412,* - ,qA1n),

Gaz = (9a21,9422,*++ G A20)-
From Equations (5), (8) and (9), we obtain

oLy, d oLy

dLa(ta)
aA?vﬂAi

dLa(t)
BA%Ain

*LUKl_a(t,tl) =0 (10)

oL
: e ) SN (90
ani dt ani BAMin

where L4 (t1) = La(t,q5(t1),4a(t1), A4 (t1)), La(t2) = La(t2, qa(t2), 4a(t2), Afga(t2)),
i=1,2,--+,n. Equation (10) is called the Lagrange equation with the operator Af},.
Define the generalized momenta and the Hamiltonian as

L OLA(L 94 94 AMa) & _ OLA(t, 94,94 Ai4) 1
pai = o r Pai — DAL - s ( )
4q Ai MY Ai
Ha = paiga; + Phi - Amaai — La(t4a 4a - Ada), i =1,2,--- 1. (12)
In this paper, we assume that A% qa; = ;i (t, 44,44, P%) (0r Ayqs = ua(t, 44,44, 7%))
where gy — (P, P+ P )00 — (141,103, 1)

Define the elements HAijz i,j=1,2,---,n,of the Hessian matrix [HAij] as
=4 ij=12,n (13)

then the Lagrangian is called regular if det[Ha;;] # 0, and if det[Hz;] = 0, then
the Lagrangian L, is called singular. In this text, we assume that det [H Aij} = 0 and
rank[HAij] = R, 0 < R < n. In the sequel, we will discuss two cases, i.e., 1 < R < n and

Firstly, when 1 < R < n, which means that only q,,, 0 = 1,2,---, R, can be deter-
mined from Equation (11) while ¢ Apr 0= R+1,R+2,---,n, are random. From Equation

(11), we express 44,0 =1,2,--- ,R, as
Qa0 = fa(t,aa Ph Pars ‘7Ar)r (or daE :ffl (t 44 Ph Pars ’7Ar~))r (14)
wherepyp = (Pat, Paz, -+ PAR)dag = (Ga1 942 f‘7AR)f‘7AP = (‘7AR+1r‘7AR+2f’ o qun)’
fa=(fafi f5),1<R<n
From Equations (11) and (14), we have

Pai = 8Ai(t/ qA/ffx(tqu/Pffx/PAEr"iAF)f’7Appffx) = 84i(t 94, P4 Par ’7AF)/ i=12--,n (15
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For Equation (15),if i = 1,2,--- ,R, 1 < R < n, then Equation (15) always holds. If
i=R+1,R+2,---,n,1< R < n,then from the assumptionrank[HA,-]-] =R,1<R<mn,
we have

Pap = 84p(t:4a,PapPA), (0 Pap = 8ar(t 4, Pap PA)), (16)

where p = R+ LR+ 2,---,n  pur = (PAR+1,PAR+2, ", PAn),
8ar = (8AR+1,84R+2, - ,84n), 1 < R < n. Equation (16) has another form

Pa(t, 94, P4 Pa) = Par — 8ar(t 9a Pap Pa) =0, 17)

where ¢4 = (Pa1,Pa2,- -+, Pan-r), 1 <R < n.

Secondly, when R = 0, which means that no g airi=1,2,---,n, can be determined
from Equation (11). Then from Equation (11) and the assumption rank [H Aij} =R, R=0,
we have

Pai = 8ai(t4a,Pa), (0T pa =8a(t,44,P4)), (18)
where i = 1,2,---,n, py = (pa1, a2 Pan) 4 = (841,842, ,8an). Then
Equation (18) gives

Palt 9o, PaPa) =Pa —8a(t:4a.P2) =0, (19)

where ¢4 = (Pa1,Pa2, -+, Pan)-
Incorporating Equations (17) and (19), we get

Pa(t, qa.PaP2) =0, (20)

where ¢4 = (a1, P42, -+ ,Pan—r), 0 < R < n. Equation (20) is called primary constraint
with the operator A%,.

Remark 1. Let x,(t,7) = (t—7)* /T (a), when M = My, M = My and M = Mz,
Equations (10) and (20) give the Lagrange equations and the primary constraints in terms of the
left Riemann-Liouville, the right Riemann-Liouville and the Riesz-Riemann-Liouville fractional
derivatives, respectively.

3.2. The Variational Problem and the Primary Constraint with the Operator B,

Hamilton action with the operator Bf; is
b )
Ielag ()] = | " Lo(t a5, Byeay)dt, @y
1

where qg = (qur qaBz2,- - /an)' qBi € Cz([tll tz},R),l = 1/2/ e n, qB = (QBlquZI e ’éIBn)/
BYqp = (BSqm1,B%qm2, -+ BSqpn), Le(-, -+, +) € C2([t, 1] x R" x R" x R";R) and
0 < a < 1. Then

Slg=0 (22)

with
. d . C
9g(t1) = qpy, 9p(t2) = qpy, 0qp; = a(s%z‘, 0B\qpi = Byoqgi, i =1,2,---,n  (23)

is called the Hamilton principle with the operator By, where g5, = (9p11,9B12,* - ,qB1n),

qg> = (9B21,9B22, "~ ,qB2n)-
From Equations (6), (22) and (23), we obtain

oLy d oLy ,, OLg

- + =0,i=1,2,---,n. 24
gz dtogy M 0By @)

Equation (24) is called the Lagrange equation with the operator Bf,.
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Define the generalized momenta and the Hamiltonian as

_ 9L5(t, 4, 45, Bi4s) Pl = 9L (t, 9p, 45 Bidp)
;i o 9B} q5i

PBi , (25)
Hp = ppidg; + P - Byasi — Le(t 4, 45, Biap), i = 1,2, ,n. (26)

In this paper, we assume that Byqp; = 15, (f,qg, 45, P%) (or Byqg = us(t, 95, 45, 1%)),
where pl = (P, Py P ), 45 = (g1, g, - ).
Define the elements HBijr i,j=1,2,---,n,of the Hessian matrix [HBij] as

=12, ,n, @7)

then the Lagrangian is called regular if det[Hp;;| # 0, and if det[Hp;j] = 0, then the La-
grangian Lp is called singular. In this text, we assume that det [H Bij} = 0 and rank [H Bij} =
R,0 < R < n. In the sequel, we will discuss two cases, i.e.,,1 < R <nand R = 0.

Firstly, when 1 < R < n, which means that only IQ]BU, oc=1,2,---,R, can be deter-
mined from Equation (25) while g, o 0= R+1,R+2,---,n,are random. From Equation
(25), we express 4, 0 =1,2,--- ,R,1 <R < n,as

Qpy = fg(t, 95, B/ PBE/ ’731?)/ <0r I :f% (t/ 95 PB PBE/ i]BF))’ (28)

where ppp = (pp1, pB2, -+, PBR), g = (981,982, +8R) 98F = (ABR+1/9BR42 " +Bn)/
]
B B/ JB """/ JB
From Equations (25) and (28), we have

PBi = §Bi (t'qsrﬁ(tqufﬁﬁfpsp‘?sr)/‘?BPP%) = &si(t, 95, P Ppe dpr), 1= 1,2, n. (29)

For Equation (29),ifi = 1,2,- - - , R, then Equation (29) always holds. If i = R +1,R +
2,--+ ,n, then from the assumption rank[HBi/] =R,1 <R < n,we have

PBo = §8p(t, dp P/ PB), (OF Ppr = Spr(t 4B, P/ PB)), (30)

where p = R+ LR+ 2,---,n, pgr = (PBR+1,PBR+2," " ,PBu),
8pr = (8BR+1,8BR+2, - - ,&Bn), 1 < R < n. Equation (30) has another form

¢5(t, 95,5 P5) = Ppr — 8pr(t 95, Ppe P5) =0, (31)

where ¢p = (1, PB2, -, PBn-r), 1 <R < n.

Secondly, when R = 0, which means that no qB,., i=1,2,---,n, can be determined
from Equation (25). Then from Equation (25) and the assumption rank [HBij} =R, R=0,
we have

psi = gsi(t, q9p,p), (or pg = g5(t, 95, Pp)), (32)

where i = 1,2,---,n, pg = (pB1,PB2-,PBn), 8 = (SB1,8B2, - ,8Bn). Then
Equation (32) gives

¢5(t, 9, Pp PE) = Pp — 8t a5 pp) =0, (33)

where ¢p = (¢p1, P2, - -, PBn)-
Incorporating Equations (31) and (33), we get

¢5(t, 95, P Pp) =0, (34

where ¢p = (¢p1, P82, -, ¢PBr—r), 0 < R < n. Equation (34) is called the primary con-
straint with the operator Bf,.
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5¢Au =

qai =

a(I’Aa X

Remark 2. Let 1, (t,T) = (t — T)”‘fl/l"(tx), when M = My, M = My and M = M3, Equations
(24) and (34) give the Lagrange equations and the primary constraints in terms of the left Caputo,
the right Caputo and the Riesz-Caputo fractional derivatives, respectively.

We intend to transform the singular Lagrangian systems with the mixed derivatives
(Equations (10), (20), (24) and (34)) into the constrained Hamiltonian systems in the follow-
ing section.

4. Constrained Hamiltonian System and Consistency Condition
4.1. Constrained Hamilton Equation with the Operator A%,

From Equations (11) and (12), we have

. ) JL .
OHp = q4;-0pai +0p%; - AMdai — Wj‘&“i' i=12,-,n (35)
where 3L
W:' = Pa; + B Pla; — mici—o (o, ) pa; (t2) + wier—o (, 1) p; (f1) (36)
1

From the Hamiltonian Hy = Hyx (t, GarPar pf;) we have,

0H 4 aHA 0H 4
50 Ai

5HA - aq ap 5PA7 ap

SOph i=1,2,- 37)
Ai

Besides, taking isochronous variation of Equation (20), we have

‘pAa (PAa

0q i + i+ op%.=0,i=1,2,---,nm,a=1,2,---,n—R, 0<R < n (38)
aga 1T dpai opa Py Pai
Introducing the Lagrange multipliers A y,(t),a = 1,2,- -+ ,n — R, 0 < R < 1, and from
Equations (35)—(38), we have
. 0 B
Pai = —ByPhi — 3'1/\ + mKl zx(tZ/ JP%i(t2) — wir o (8 1) Pl () — Aaa a(gﬁ, ,
9H 4 39)

T +/\AﬂapA ASqai = ap”‘ +)‘Aaap“ ,i=1,2,---,na=12,---,n—R, 0<R<n.
Equation (39) is called the constrained Hamilton equation with the operator Af,.
For simplicity, we introduce Har = Ha + ApaqPas, @ = 1,2,---,n — R,
0 < R < n, then Equation (39) can be written as

. JH
Pai = —BipPhi — FAF + mri—a(ta, )P (t2) — wrrr—o(t, 1) Pl (1),
Gai = ST, A%qai = a’;‘,z_1 2,---,m,a=12,---,n—R,0<R<n.

(40)

Remark 3. Let x,(t,7) = (t — T)”‘fl/r(vc) , when M = My, M = My and M = Ms,
Equation (39) (or Equation (40)) gives the constrained Hamilton equations in terms of the left
Riemann-Liouville, the right Riemann-Liouville and the Riesz-Riemann-Liouville fractional deriva-
tives, respectively.

4.2. Constrained Hamilton Equation with the Operator B},
From Equations (25) and (26), we have

. JL .
0Hp = qp; - Oppi + 0pg; - Bhgsi — W:(S%i’ i=12---,n (41)
1
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where oL
B
aq Bi sz + AM* pBl (42)
From the Hamiltonian Hg = Hp (t, g5, pp, %) we have,
9Hjp OHy dHp ., .
0Hp = 8 -0qpi + Er Oppi + ot Oppi, i=12,--- ,n. (43)

Besides, taking isochronous variation of Equation (34), we have

¢ana‘;’3“ Sqpi + 3‘573“ Spgi + g‘zB“ Spt=0,i=12---,ma=12--,1—R 0<R<n (44)

Bi

Introducing the Lagrange multipliers A, (t),a =1,2,--- ,n — R, 0 < R < 1, and from
Equations (41)-(44), we have

. JH opps - JH IPp,
PBz— A?\A*PB;*&MT;* Baaﬁirﬂsz—ﬁ+ Baaii,-r 45)
B?(/MBz‘— —0—/\3” a,z_12 -on,a=1,2---,n—R,0<R<n.

Equation (45) is called the constrained Hamilton equation with the operator Bj;.
For simplicity, we introduce Hgr = Hp + Apa¢pps, a =1,2,--- ,n —R,0 < R < n, then
Equation (45) can be written as
: JoH . 0H, J0H,
Phi = —AM-Pi ~ g+ 95 = apng Bydsi = 58" 46)
i=12,---,n,a=12,---,n—R, 0<R<n.

Remark 4. Let x,(t,7) = (t—7)" '/T(a), when M = My, M = My and M = M;
, Equation (45) (or Equation (46)) gives the constrained Hamilton equations in terms of the
left Caputo, the right Caputo and the Riesz-Caputo fractional derivatives, respectively.

4.3. Consistency Conditions with Generalized Operators

Let F = F(t,q,p,p"*), G = G(t,q,p,p*), we define the Poisson bracket as

JF 0G  JF 9G ;
{F/G} afqlafpl—afplafql =12 ,n, (47)

where g = (q1,q2, -+ ,qn), P = (P p2 -, pu), P* = (P95, Pi)-
Then using the Poisson bracket and Equation (40), we obtain

9P aq 9P aa 9P pa .
{Pa0 Hat + Aap{Paa pav} + 25 +a(f,f\ Pai — 3222 [Bip p; — m1 o (b2, 1) Pl (£2)

9p i (48)
Fwir_o(t t1)p%;(t1)] :0,1712 n,ab=12,---,1n—R 0<R<n
Equation (48) is called the consistency condition with the operator A%,.
Similarly, the consistency condition with the operator B}, has the form
35 | s, APpa '
{90, Hp } + Mgy { P8, @ms} + 5 + 58 gy — o - Ay = O, (49)

i=1,2,-- -,n,a,b—l,Z, -,nfR 0<R<n.

If det[{¢paq, Pap}] # O(resp. det[{Ppqs, ¢pp}] #0),a,b=1,2,--- ,n—R,0<R < n,
then all the Lagrange multipliers A 4, (resp. Ap,),a =1,2,--- ,n — R, 0 < R < n, can be
calculated from Equation (48) (resp. Equation (49)).

If det[{¢aq, ¢ap}] = O (resp. det[{¢Ppq, ¢pp}] = 0), then the Lagrange multipliers A 4,
(resp. Apg),a =1,2,---,n—R,0 < R < n, cannot be calculated completely, and then
the new constraint, which is called the secondary constraint, will be deduced. Therefore,

102



Symmetry 2022, 14, 1225

P =

t+

(ort

AL, Gy, (_E) = qai(t) + Aqai, EAL'(E) = pai(t) + APA:‘/?_%DZ (F) = phi(t) + Ap%y,
=t+ At gu(F) =qa(t) +Da,, pa(E) =palt) + Apa,pa(F) = pa(t) + A% ),

the secondary constraint arises from the consistency condition of the primary constraint.
Similarly, if the consistency condition of the secondary constraint still cannot give all the
Lagrange multipliers, then some new secondary constraints will be established. Anyway,
no new secondary constraint will be produced after a finite number of steps for a system
with finite degrees of freedom.

Remark 5. Let «,(t,7) = (t— T)“_l/l"(a), when M = My, M = M and M = M;j
, Equations (48) and (49) give the consistency conditions in terms of the left Riemann-Liouville, the
left Caputo, the right Riemann-Liouwville, the right Caputo, the Riesz-Riemann-Liouville and the
Riesz-Caputo fractional derivatives, respectively.

5. Noether Symmetry and Conserved Quantity

Noether symmetry is the invariance of the Hamilton action under the infinitesimal
transformations of time and coordinates. We begin with Noether symmetry with the
operator Aj.

5.1. Noether Symmetry with the Operator A%,

The Hamilton action with the operator A%, is

ty . ) .
Iy = /t [Paidai + Phi - Adai — Ha(t qa,paph)]dt i =1,2,- - 0. (50)
J

The infinitesimal transformations are

(61)

and the expanded forms are

t+ 9A§Ao(f, da Papy) +0(04),

EAZ G) q + GACAz(t qA,PA,pA) +o GA 2)
EA{({) pai(t) +0an4i (L g0, PaP%) +0(64),
Pai () = Pl (t) + 045 (t g0, P4, PR) +0(04),

where 0,4 is a small parameter, {40, $ai, 74; and 7%;,i = 1,2, - -, n, are the infinitesimal
generators of the infinitesimal transformations, 0(6,4) is the higher order of 6 4.
Neglecting the higher order of 6 4, we have

. Bl - - ST e\
Alp=1Ix—-1Ip= fzz [PAi’iAi + Phi - Affai — Ha <t1 qaPa PA)} di — 1
10 J
=042 [?\Aua 1147 + Ao 5 . Tai — aq/f? Cait (Pfqi%A'IXvﬂAi - %)ﬁAo (53)

+pii A (Cai — ‘7A1§Ao) (pAzAMqAI lHA)éAo+WP"/‘;MAi(fZ)éAO(tZ)%KF“(tz’t)
—mptqai(t)dao(t) §xi—alt t) + p""g“‘i] d,

where $a0(t1) = Cao(t, qa(11), pa(t), P& (1)), Eao(t2) = Cao(t2 4a(ta), pa(t2), Pa(t2))
and M =< fq,t,ty, m,w >.
Noether symmetry requires that Al4 = 0, that s,
A aa A a ;
Ada a%‘i 14i + Ada a"%’ﬁu - g?ﬁ Cait (ﬁ%i%A%MAi - E’%)CAO +pailai
P AN (Gai — daiCa0) + (PhiAMar — Ha)Cao + wplhfai(t2)Eao(t2) §xi—u(ta, )
—mpqai(t)Eao(h) 1ot ) = 0.

(54)

Equation (54) is called the Noether identity with the operator A%;.
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If we let Al = —jjf 4 (AG,)dt, where AG4 = 04Ga, Ga = Ga(t, g, papy) is
called a gauge function with the operator A},, then we obtain

)\Aa%’?m + A g‘zﬂ’?f&i - g?/é Sai t+ (me% M4ai — %>€AO + pailai
P8 A (Eai — G pi€a0) + (P5A%G T4 — Ha)Eao +pr;’1Az(t2)§A0(t2)dtKl a(to,t) (59
—mpSgai(t)Ea0(t) Sra_o(t, 1) + Ga = 0.

Equation (55) is called the Noether quasi-identity with the operator A%,
Noether symmetry leads to a conserved quantity. We first present the definition of the
conserved quantity.

Definition 1. A quantity C is called a conserved quantity if and only if dC/dt = 0 holds.
Therefore, we have

Theorem 1. For the constrained Hamiltonian system with the operator Ay, (Equation (39)),
if the infinitesimal generators Cao, Cai, Nai and 1%, satisfy Equation (54), then there exists a
conserved quantity

Ca = paiCai + (P A% — Ha)Cao + J {p%A% (Eai — 48 a0) + (Eai — Gaia0)
[ M*PA, micy o (t2, T) Py (t2) + wri - tx(Trtl)pA, t)] 1T + wqai(t2)Cao(t2) (56)
S P (T) g o (b2, T)AT = mg i (t)Ea0(t1) [, P (T) g1 o(T, t1)dT = comst.

Proof of Theorem 1. From Equations (20), (39) and (54), we have

dCa/dt = py&ai + pai€ai + (P4 A% — Ha)Eao + P4iA% (Eai — 4 i€ n0)
+(PaiAN a4+ Pl - S A — S — 5Aq — S, — S%";P%i Ao
+(Zai — 448 n0) [Bige Py — iy o (b2, 1) Py (t2) + wi1 o (E, 1) % (11)]
+wqai(t2)E a0 (t2) P (1) §1-a(t2, £) — maai(t1)G a0 (t) P (1) §1-a(t £1)
= g\~ Aaa 3R i + p piai + Ea0 (Pf@i CAYA— S — 5P A — aZIAA Pzi)
+(Eai = Gai€a0) [Big Py — mr1—a(t2, )P (t2) + wrra(t )Py ()] = Ana G427,

. 3 < b aa A ae
= paiaotaa aiﬁ —Aa 3(52 (Eai — fiAzCAo) — A aa aﬁi NAi — Ma %ﬁ;ﬂf&i + /\AaWPAiCAo

= _/\Au an ~0gai — )‘Aa ap “Opai — )\Aa T ‘s (0P = —Ada6Pa, = 0.

The proof is completed. []

Theorem 2. For the constrained Hamiltonian system with the operator Ay (Equation (39)), if
there exists a gauge function G 4 such that the infinitesimal generators ¢ oo, € ai, 1 4 and n’y; satisfy
Equation (55), then there exists a conserved quantity

Cac = paibai + (PhAMaai — Ha)no + fttl {PhiAM (Cai — d4i620) + (Cai — 448 a0)
[BM*pAz mKq— a(tZ/ )pAz(tz) + WKy — W(T’tl)pAz tl)}}dT—‘y—qui(fz)gAg(i’z) (57)
ft] P (T) S k1o (b, T)AT — mg ai(t1)Eao(tr ftl % (T) & 514 (T, 11)dT + G4 = const.

Proof of Theorem 2. From Equations (20), (39) and (55), we have dC s /dt = 0. I
Remark 6. Let #,(t,7) = (t—71)* /T (a), when M = My, M = My and M = Ms,
Equation (54), Equation (55), Theorem 1 and Theorem 2 give the Noether identities, Noether

quasi-identities and conserved quantities in terms of the left Riemann-Liouville, the right Riemann-
Liouville and the Riesz-Riemann-Liouville fractional derivatives, respectively.
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5.2. Noether Symmetry with the Operator B},

The Hamilton action with the operator B}, is

tz . .
Iy = /t (PBidp; + P - Byqsi — Hp(t, qp,pp,p)]dt, i=1,2,--- ,n. (58)
1

The infinitesimal transformations are

E=t+At, ﬁBiEE) = qpi(t) + Agpi, ﬁB_i(Z) = ppi(t) + APBz‘rf%z;x(?) = pri(t) + Apg

, ) g . 59
(orf=t+At, qg(t) = qp(t) + Aqg, pg(f) = pg(t) + Apg, pp(f) = pE(t) + Apg ), ©9)

and the expanded forms are

£ =t + 050 (t, g5 Pp PE) +0(08), Tp;(F) = qmi(t) + O05Cpi(t, g5, g PE) +0(05),
Pi(F) = pai(t) + Os11: (1, 9, Pp, P) +0(05), (60)
Phi(F) = pii(t) + 0875, (t, 45, P, P) +0(08),

where 03 is a small parameter, {go, {g;, 173 and 7g; are the infinitesimal generators of the
infinitesimal transformations, 0(6p) is the higher order of 65.
Neglecting the higher order of 6, we have

_ A 7 _ _ - - & _
Alp=1Ip—1Ip= f;z {PBMB:‘ + Pi - Bifdsi — Ha (t/ foPBrPBﬂdf —Ip
5] a a J0H, JH,
=0/’ [ABa apB 11Bi + ABay (pB € 11Bi — g 0Bi T (P%i%BﬁMBi - Tf)’gBO (61)

+pgiBy (éBz - qBi‘;BO) (PBj MaBi - HB)éBO + wp%iKlfa(tZ/t)%i(tZ)gBO(fZ)
—mpiki—a(t, t1)qp;(t1)Cpo(t1) + PBigBi]dt/

where ¢po(t1) = ¢po(t1,qp(t), pp(t1), p(t1)), EBo(t2) = Cro(t2, qp(ta), pp(ta), pi(t2))-
Noether symmetry requires that Alg = 0, that is,

P Spn 1B T Apa 3 ot s — %531‘ + (P"éi%B?‘MBi - B%)CBO + pilpi
+P5:iBy (Ci — q5ilro) + (PhiBa8i — Hp)Cpo + wplki-a(t2, t)qp:(f2)8po(t2)
—mppiki-a(t t1)qp;(t1)¢po(t1) = 0.

Equation (62) is called the Noether identity with the operator B},.

If welet Alg = — ttz 4 (AGB)dt where AGg = 053G, Gg = GB(t qB,pB,pB) is called
a gauge function with the operator BY,, then we obtain

(62)

Ppa OH H ;
)\Baa “11Bi + ABag ¢B 7/31 97 0Bi T+ (P"éi%B?‘A‘IBi - aTtB)CBoJrPBz‘@Bi

M@Bz '131'580) (P5iBsa5: — H)Epo + wphii—u (b2, g (12)Epo(12) (69
—mpyixi—a(t, t1)qp;(t1)Cpo(t1) + G = 0.

Equation (63) is called the Noether quasi-identity with the operator B},. Therefore,
we have

Theorem 3 . For the constrained Hamiltonian system with the operator By, (Equation (45)),
if the infinitesimal generators Gpo, Cgi, i and ng; satisfy Equation (62), then there exists a
conserved quantity

Cp = prisi + (Ph:Biuasi — Ha)Epo + [, [Ph:B3s (Ei — GpiCro) + (E5i — dmiCp0) Al iy dT

. A (64)
+wqp;(t2)Gpo(t2) - ﬁl P (T)x1-(f2, T)dT — qui(tl)gBO(tl)f[i p3i(T)Kk1-a(T, t1)dT = const.
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Proof of Theorem 3. From Equations (34), (45) and (62), we have dCp/dt = 0. [

Theorem 4. For the constrained Hamiltonian system with the operator BY, (Equation (45)), if
there exists a gauge function Gp such that the infinitesimal generators po, Cpj, 11pi and 1g; satisfy
Equation (63), then there exists a conserved quantity

Coc = puilhi + J;, [P5:Bh (Cai — qpiCro) + (Cbi — dpilo) Al Pl ] dT
+wig(t)Epo(ta) - [y Pi(T)x1a(t2, T)AT + (ph;Bisqmi — Hp) o (65)
—mig(t)Epo(t) f}, P (T)K1o(T, t1)dT + G = const.

Proof of Theorem 4. From Equations (34), (45) and (63), we have dCp;/dt = 0. J

Remark 7. Let x,(t,7) = (t— T)”‘fl/l“(oc), when M = My, M = M, and M = M;,
Equation (62), Equation (63), Theorem 3 and Theorem 4 give the Noether identities, the Noether
quasi-identities and the conserved quantities in terms of the left Caputo, the right Caputo and the
Riesz-Caputo fractional derivatives, respectively.

Remark 8. When the gauge function G, = 0 (resp. Gg = 0), Theorem 2 (resp. Theorem 4) reduces
to Theorem 1 (resp. Theorem 3). Hence, the Noether-quasi symmetry is more general than the
Noether symmetry.

6. Lie Symmetry and Conserved Quantity

Lie symmetry means an invariance of the differential equations under the infinitesimal
transformations of time and coordinates. Lie symmetry can also lead to a conserved
quantity under certain conditions.

6.1. Lie Symmetry with the Operator A%,

We rewrite the constrained Hamilton equation with the operator Af, (Equation (39)) as

Pai = —Bi Pl + fai(tap pavh),
Gai = Sai(taa PaPh), 66)
A%/Iin = hAi(t’qA’pArpffl)r 1= 112/' e, n

Then under the condition xq_,(t, ) = 0, we have

- - - & da ..
Tai = Sai (t/ qA/pApr> = = Sai(t+ AL g+ Aqa,pa+ Dpa i+ Aph)

dq4i+dAd A;
= qa‘tidA?A —Sai(t+AL Gy +Dqga,ps+Apa ph + BpY)
(dﬂAi+dA@A1 ) (1 dAt) )
= W Sai(t+ At gy + Aga,pa+ Bpa v + Ap))
~ 35 45 35 45
=qa+ — 48 G Sai(taapaph) — G- Ot - aﬁ:k apAk “Apak — m APk
== SAi(tr daPaPh) +6a kAi —qaiao — XA (SAi)}r
whereX §A08t+§Akank+’7AkapAk+77Akap"‘ k=12,
- - -
Al () —h ‘(f qaPa m) =AY i (F) = hai(t+ At + Dga, pa + Bpa, i + Oph)
= A%qai+ A%0qai + At & Mqu 40— mKl «(t, fl)AtMAz(fl) + %;Kl a(t2, ) Ataq 4i(t2)]
—hai(tdapaph) — ?lAt ank apAk FApak — ap%; APk (68)
= A%qai —hai(t g pa p%) + 9A{ 41(Cai — G aiGa0) +Ca0- % Maai
+ & [—mr1_o(t, t1)Ea0(t1)gai (1) + wir—a(t, )Eno (t2)q i (t2)] — )(hAz)}
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where

ao(t) = Cao(t1,4a(t) pa(tr) P (1)), Cao(tz) = Cao(tz 4a(t2) pa(t2), Pa(t2)),

AT 4 (F) = A%yqai+ Dt $AY g + S [—mic_o(t 1) A g ai(t) + wir_o (b, ) Ataq i (t2)]

+AD‘M(SI]A1‘.

= o = (F s dpait+dApai @ =a (F P

Pai+Byp i (F) = fail b aaparpa ) = Fdiranr™ + By Phi(f) — fai( L4, Pa Pa
(o) | "

= mEnaomn By Vi — fai(t+ At g+ Ada,py + Bpa, i + AP%)

= Pai + By P — fai(t ga.paph) +0a [’7,41 — Paiao+ Bipe (’7%1‘ - PDAigAO) +8a0- $BMW-PL

—wr1a(t, 1) hi(t) - Saoltr) + mt (2, i(t2) - Eaolt2) — X5 (Fai)],

where

(69)

. ) ) d . .
B+ Pai = B Plai + Bl OPa; + At - By ply — wri—a(t, 1) pi(t) - Aty + miy_o (b, )Py (2) - Aty

Lie symmetry requires that

Eai —daibao— X,(f)(SAi) =0,
A% (Eai — qai8a0) + %[*m’ﬁﬂx(t, t1)Ca0(t1)gai(tr) + wir—o (t2, )T a0 (t2)g i (t2)]
a0+ A4 — XY (har) =0, (70)
i1 = Paid a0+ Byr- (15 — Paiao) + Eao- $B4p Py — wrioa(t, 1) Piai(1)
Zao(h) + mir_o (b2, )P:(82) - Eaolt2) — X (Far) =0
Equation (70) is called the determined equation for the constrained Hamiltonian

system with the operator A%, (Equation (39)). Lie symmetry also leads to a conserved
quantity under certain conditions. Therefore, we have

Theorem 5. For the constrained Hamiltonian system with the operator A%, (Equation (39)), if the
infinitesimal generators & ao, € ai, 1.i and n%; satisfy Equation (54) and the determined equation
(Equation (70)), then there exists a conserved quantity Equation (56).

Proof of Theorem 5. From Equations (20), (39) and (54), we can get the intended result. []

6.2. Lie Symmetry with the Operator By,

We rewrite the constrained Hamilton equation with the operator B, (Equation (45)) as

pBi = fA?/I*leéi +fBi (tr qB,pB,pﬁ),
qpi = Spi(t 95, P Ph), 1)
BY,qpi = hpi(t, qp, pp, p%), i=1,2,--- ,n

Then under the condition x1_,(t, t) = 0, we have

- - A7y
i — SBi (t, qB'pB/pB> = % — Spi(t + At, q + Aqg, pg + Apg, ph + Ap)

dgpi+dAgp;
= SR — Spi(t+ At qg + Mg, pg + App, s + Ap%)

= qp; — Ski(t, 95, P/ PE) + 05 [éBi — GpiCpo — X)(za(])(SBi)}/

(72)
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where

(0) _ 9 9 9 ) _
Xy~ = Gogr + CBkagg + 1Bkaps +77gk%, k=1,2,---,n

— _—- - —& -
Bi@p; (f) — hai (t, qB'pB'pB> = By () — i (t + At, g5 + Mgy, p + Apg, pi + Ap)

(73)
= B%qpi — hpi(t, 95, Pp. P) + 05 [B%A (Epi — dpiCpo) + Cpo - S B qmi
k1ot 1) Es0(1) i (h) + wRaa (t2, )E0(2)g: (12) — X ()],
where
Zpo(t1) = Cpo(t1, qag(t1), pe(t1), P (t)),
CBg(tz)_=_CBO(tz,qs(fz),PB(tz)/P“B(tz)) o
?Bi + AP () — foi (f/ g/ Pp PB) = % + A4 Pi () — foi (f' g Pp F’B) (74)

= ppi + Ay P — f5i(t ap P PE) + 93{’73;‘ — Pritro + A%y (’7%1‘ - ?Déf@BO) +Cpo - §rAfe Pl
3 [mwm o (b 0)pi(1) - Epo(t) + my o (t2, )pi(t2) - Epo(t2)] — X(© (fo‘)}'

Lie symmetry requires that

Epi — dmitpo — X5 (Spi) =0,
B (Zpi — qpi€Bo) + CBo - 5B g — mr1_o(t, t1)Epo(t1)dp:(t)
K1t DEpo(t2)ip(t2) — X5 (hgi) = 0, 75)
118i = PpiCpo + Al (U%i - ?’%iCBo) +8po - G A% P — X0 (1)
+ 3 [Fwr (0P (1) - Epo(t) +miy o (t2, £)pl(t2) - Epo(t2)] = 0.
Equation (75) is called the determined equation for the constrained Hamiltonian

system with the operator B}, (Equation (45)). Lie symmetry also leads to a conserved
quantity under certain conditions. Therefore, we have

Theorem 6. For the constrained Hamiltonian system with the operator BS; (Equation (45)), if the
infinitesimal generators {po, Cpi, i and 11y, satisfy Equation (62) and the determined equation
(Equation (75), then there exists a conserved quantity Equation (64).

Proof of Theorem 6. From Equations (34), (45) and (62), we can get the intended result. [

7. An Example

Try to find the conserved quantity for the following singular system with the operator
A%, whose Lagrangian is

. . 1
La=qu0a2 — qmia + @) + (@)’ + 5 [(A%/Mm)z + (A?MAZ)Z} (76)

From Equations (11) and (12), we have

oL oL . oL, oL,
par = 5p =daz Pz = G = —0AL Pin = gaggs = AMIAL P = aang, = AMdaz

Ha = pati g + Pazi o + Py Alyan + Pl A — La = [ (A3an)* + (A3a02)°]  (77)
~(@an ~ @a2P = 3[(r5) + ()] — a1~ (@42
Therefore, the Hamiltonian and the two primary constraints have the form
1r 4 2 2
Hy =7 [(Pﬁu) + (P2 ] ~ T — Tho (78)

Pa1=pa1—qa2 =0, a2 =paz+qa1 =0. (79)
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Then from Equation (48), the two Lagrange multipliers A 41 and A4, can be calcu-
lated as

A1 = —qar + 5 [Bhp P — mptis (B)K1—a(f2, 1) + wp®y ()x1—a (b 1) ], (80)
_ _1lpa O o o«
Az = qar — 5 [Biyephy — mpy ()1 o (b2, £) + wpy (1)1 o ()]

Therefore, the constrained Hamilton equation with the operator A%, can be obtained.

And we can also verify that under the condition %K,X (t,7)=— %Ka (t,7),
ao=1238a1=C¢2=0,1a1=1a2=0, 1%, = 1% =0, 81)
Ga =0

is a solution to the Noether quasi-identity (Equation (55)). Then Theorem 2 gives

2 2 t d
Cac = % [(Pffu) + (Pho) ] + ‘1311 + ‘iixz - ftl {pgfql aiAMmiar + P%z%ADXMAZ
A [Bige Py — mra—a(t2, TPy (2) + wrio(T, 1) Py (11))]
4 2 [Bogs Pp — M1 o (t2, T) P (£2) 4+ wiy o (T, 11) P4, (f1)] }dT = const.

(82)

Specially, let i, (t, T) = (t — 7)* /T (&), when M = M, (or M = My or M = M3) and
« — 1, we have Cyg = —H 4 = const.

8. Results and Discussion

Based on the mixed integer order derivative and generalized operators, the singular
Lagrange equations, primary constraints, constrained Hamilton equations, consistency
conditions and conserved quantities were investigated. All are new works. In fact, Lie
symmetry can lead to the Noether type conserved quantity as well as the Hojman conserved
quantity. Here, we only presented the Noether type conserved quantity simply. Next, Lie
symmetry and the Hojman conserved quantity, Mei symmetry and the Mei type conserved
quantity and the relationships among the three symmetry methods will be studied. Singular
systems on time scales is also a hot topic that needs to be investigated further.
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Abstract: In this paper, the Hilfer type generalized proportional nabla fractional differences are
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1. Introduction

Fractional Calculus (FC), which can be traced back to the 17th century, is derived from
integral calculus. A wide variety of concepts for fractional operators in the continuous
setting have been defined in the literature so far, such as Riemann-Liouville, Hadamard,
Caputo, proportional, Hilfer fractional operators, and so on; the reader can refer to [1-4]
and the references therein. Fractional models are of great theoretical significance and
practical value, compared to integer models, in real world problems. Therefore, FC has
been widely used in mathematics, physics, engineering, etc. For more recent developments
on fractional calculus, see the monographs [5-12].

It is generally known that Discrete Fractional Calculus (DFC) is the extension of FC.
The models for DFC play an important role in modeling complex problems of discontinuous
systems, which are far superior to their counterparts in continuous settings. Unlike FC
of the continuous system, whose history is more than hundreds of years old, the idea of
DEC is very recent. The theory of DFC has been investigated extensively since the 20th
century, when Chapman [13] presented the definitions of the fractional delta sequential
differences, in 1911. Similarly to the case of FC, there are many forms of definitions, such as
Riemann-Liouville, Caputo, Hilfer, proportional discrete fractional operators, and so on
(see [14-17]).

In addition to the study of fractional operators in FC or DFC, there have also been
many directions to develop, for instance, fractional inequalities, fractional equations, etc.
In particular, initial value problems with fractional differential or difference operators have
been extensively studied. In 2020, Jonnalagadda and Gopal [18] defined the nabla ath-order
and Bth-type Hilfer fractional difference of f

Vb f(t) = v, P 0vry P g1, ke Noy,

n

where 0 < < 1,n—1<a <nwithn € Nt and V,*f(t) = Yi_, %f(k) is the
nabla Riemann-Liouville fractional sum defined in [19]. Furthermore, they explored the

solution of the following initial value problem
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VaPy(t) = f(ty(t),  t€Nep,
Vo ()= = y(a),

where0 <« <1,0 < B <1and v = a + B — ap. Recently, motivated by the generalized
proportional and Hilfer fractional continuous operators, which are defined in [20,21],
respectively, Ahmed et al. [22] introduced the Hilfer generalized proportional fractional
derivative of order a and type 8 of a function f

'DZ‘”B’Pf(x) _ If("_"‘)rp ['DP (Iﬂ“‘ﬁ)(”‘“):ﬁ’f)] (x),

wheren —1 < a <n,pe (01,0 < p < 1withn € Ny, DPf(x) = (1—p)f(x)+
of'(x), and 7 is the generalized proportional fractional integral operator defined in [21].
Furthermore, they discussed the existence and uniqueness of the solution for the following
nonlinear differential equation with a nonlocal initial condition

{ DPPy(t) = f(ty(t)), tea,T), T>a>0,
Ty () lima = X0y cix(T), y=a+B—ap, T € (a,T),

where 0 < o« < 1,¢; € R, f: [4,T] x R — R is a continuous function and 7; € (4, T)
satisfyinga < 7; < --- < 7, < T fori = 1,...,m. For more studies that investigate
and extend the fractional differential or fractional difference equation, we refer the reader
to [16,17,23,24].

The goal of this paper is to introduce the Hilfer-type generalized proportional frac-
tional difference, which is a discrete counterpart of the fractional derivative defined in [22].
Moreover, we shall study the following initial value problem

{ VPP = (), t € Noynn, o

—(1=), 1-
th( " Py() limatn = (p_(ph_%y(ﬂ +h),

where0 < <1,0<p<1,0<p<l,y=a+p—ap, av;‘j'/ﬁ"’(-) is the new difference
operator of order a and type 8 (see Definition 7), and ,V (177)”3(-) is the proportional
fractional sum operator of order (1 — 1) (see Definition 4). The new operator can reduce to
some known operators. Additionally, our results can provide a powerful tool for studying
the qualitative properties for the solution of (1), such as existence, uniqueness, oscillation,
and so on.

The structure of this article is as follows: In Section 2, we review some basic definitions
and results of discrete calculus. In Section 3, two new fractional difference operators are
introduced, and some corresponding properties for the left case are proved based on the
definitions. We also prove the properties of the right case by Q-operator. Moreover, the h-
Laplace transform for the left Hilfer generalized proportional fractional difference operator
is developed. Additionally, the general solution of an initial value problem (1) with the
new operator is discussed. Finally, the conclusion of the paper is given in Section 4.

2. Preliminaries

In this section, some definitions and results are given for later use in the following sec-
tions. The sets considered in this paper are N, = {a,a+1,a+2,...},
WN={..0-20-10b},Ny,={a,a+h, a+2h,.. . }and,;N={...b—2h b—h, b}
with the step i > 0.

For convenience, we give some of the notations to be used here. The h-backward
operator is given by pj,(t) = t — h for t € N, j,. The nabla and delta h-difference operators

are given as
t)—f(t—h
Vhf(t) = %r te Nu+h,h/
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Ahf(t) _ f(t+h]17f(t)

, te€ ppuN.

For h = 1, we get the following nabla and delta difference operators

Vi) = f(6) = f(E=1), Af(t) = f(E+1) = f(1).

They are also called the backward and the forward difference operator, respectively.
The nabla and delta h-sums are given as

(Vi)W = [ FOVis= ¥ f0n, te Nos

k=#+1

b1
(8)® = [ et = X fmm, te ppun
&

where V) and A, are derivative operators on the time scales {a,a+"h,...,t} and
{t,...,b—h,b}, respectively.

For arbitrary t,x € R, the generalized rising and falling h-factorial functions are
defined by

T, ﬁ/ﬁJrlX ¢{ -,-2,-1,0},

) e LG Lt g, 21,0

h - l—,(% + 1 _ a) s h 7 h 7 U 4 7

where I'(+) is the Gamma function given as I'(x) = f0°° & 1e=¢d¥. When h = 1, we obtain

T(t+a) Ha) — T(t+1)
T b T Tharl)

the rising and falling factorial function: = It is clear that

Vit = ati L

For p € (0,1] \ 45, we introduce the h-proportional differences of order p defined

in [16]
(VRN = A =p)f () +o(Vif)(t), t€Noppp
(ML) (1) = (L= p)f(E) = p(Buf)(8), EE pyul,
and
(VPF)(F) = (V} Vi, Vﬁf)(f)’ (OAM £) (1) = (a8 ) eAZf)(t).
n times n times

When it = 1, we denote (V )(t) = f(t) — pf(t—1) and (o ATf) () = f(t) —pf(t+1).
Next, we recall some definitions and properties of discrete fractional operators as follows.

Definition 1 ([25]). For a > 0, the nabla left and right h-Riemann—Liouville fractional sums of f
are given by

(W7 N0 = 1 [ ¢~ Vs, 1€ Nor, @
9500 = 1 [ =D O, 1€ bl ®
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Definition 2 ([25]). For « > 0, the nabla left and right h-Riemann—Liouville fractional differences
of f are given by

WVEN®) = Vi (o9, ") (0, te Nap )

WVEA® = (0" (17, V) (0, te o, ©)

wheren —1 < a < n,n:= [a] + 1, and [«] is the greatest integer that is less than or equal to a.

Definition 3 ([26]). For « > 0, the nabla left and right h-Caputo fractional differences are
defined by

EVEN® = aw Vi " (VEN®), € Novn ©)
(§VE)(D) = (=1)" h%i’i?“ (ALA)E), tE bl 7)
wheren = [a] + 1, and ay(a) = a+ (n —1)h, by(a) =b— (n—1)h.

Definition 4 ([16]). For a € C, Re(«) > 0, the left and right generalized proportional fractional
sums are defined by

(N0 =i [ 6= T+ b0y (D) Ve
:parh(a) k_:;:ﬂ wép(t — i+ ah, 0) (£ — oy, (k) S F(Kkh), ¢ € Nyyp, ©
_ 1 b _
&V, A = F(a)/t 1ep (T — £+ ah, 0) (T — oy (1)) F(T) Ay T
L ©)
Ty I b=+ ah GO, 1€

where the proportionality index p € (0,1], and the exponential function is given as

t—a

t—a
. _ 1 e 0 T _p—1
he”(t’a)_<1*rfh> _<p*(p*1)h> o forp=

Some properties of the exponential function that will be important in the development of this
article are described in the following remark.

Remark 1 ([16]). Fort € Ny, & >0, > 0and 0 < p <1, the following identities hold,
(i) pep(t,a) = péy(t —a,0) = 6,(0,a —t).

(ii) V4 (c- 4éy(t,a)) =0, for cis a constant.

(i) VO(g(t) - 18p(t,0)) = p(V1) (1) - ép(t — 1, 0).

(iv) oV, (hép(t,O)(t —a)f” 1) L np(t+ ah, 0) (¢ — a)y P!

Definition 5 ([16]). For p € (0,1] and « € C, Re(x) > 0, the left and right generalized
proportional fractional differences are defined by

WV O® =93 (o, ) (0, € Nog (10)

WP 0@ = ot (09, ") (1), te N, an
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where n = [Re(a)] + 1.
Remark 2 ([16]). Clearly, lim (¥}, f)(t) = f(t), lim (V" £)() = (Vi) (D).

Definition 6 ([16]). For p € (0,1] and a € C, Re(a) > 0, the left and right Caputo generalized
proportional fractional differences are defined by

(SVIPF) B = a0 Vi " PV A, (12)

(FV 1) (0 = 1,0 P ) ). (13)
where n = [Re(a)] + 1.

Theorem 1 (Composition Rule [16]). Assume « > 0, n = [«] +1and p > 0. Then for any
0 < p <1, we have

M Vi (V) (0 = F0).
- —a, a1 e a4 a—1
) a9, (V0F) () = V5 (a9, 0 f ) (1) - el (e )™ f(a).
(i) oV, VPPN (1) = oV PPV () = (V5 TP ) ).
1) (ay0) V"™ a0 Vi £) (8) = () = nép(t = (n = 1)h,)

o

1 (t—ay(w));, —(j—a),
: ;’1:1((17(0‘11)’1) p“*ff}(aﬂ;ff) (“h("‘)vh m pf) (a+(n=1)h).

3. Main Results

In this section, we define the left and right generalized proportional fractional differ-
ence operators in the Hilfer sense and discuss some of their properties. In addition, we
demonstrate a general solution of problem (1).

3.1. The Hilfer Generalized Proportional Fractional Difference and Some Related Operators

(1) First, like the nabla Hilfer-type fractional difference that is defined by the composition
of the nabla Riemann-Liouville fractional sum and nabla integral difference ([18]), the
Hilfer generalized proportional fractional difference operators are introduced as follows,
based on the generalized proportional fractional sum and h-proportional difference.

Definition 7. Let n —1 < o < nwithn € Ny, p € (0,1] and 0 < B < 1. Then the left and
right Hilfer generalized proportional fractional difference of order « and type B of a function f are
defined by

(aVZ'ﬁ'pf> (t) = av;ﬁ("—“)r/” . vz’ . av;(”—“)(l—ﬁ)/f’f(t), t€ Ny (14)

(hVZ'ﬁ'pf)(f) = Nb’“”’“)'”- oA hV;(nia)(liﬁ)/pf(f)/ te ponu, (15)
where av;ﬁ <717"‘)"](), WV pli=a)p (+) are generalized proportional fractional sum operators de-

fined in (8) and (9), respectively.
In particular, when n = 1, Definition 7 is equivalent with

(avz'ﬁ’pf> (t) = av;ﬁ(lw)ﬁ . vZ . av;(lfﬂ‘)(lfﬁ)/ﬂf(t)’ (16)

(hvg’ﬁ'pf) (t) _ hvb—ﬁ(l—a),p . EAZ . hvb—(l—A’)(l—ﬁ)rPf(t). (17)
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When n = 1 and h = 1, Definition 7 is equivalent with

(uvi‘rﬁn“f> (t) V —B(1-a)p vP V —(1-a)(1-B), Pf( ) (18)
(N;f'ﬂ'pf) (1) = 1v;ﬁ<]*“):f? . eAfl’ . 1V;(17a)(17ﬂ)'pf(f). 19)

Remark 3. It is worth noting that:

(i) For the special value of B, (14) coincides with the generalized Riemann—Liouville and Caputo
type proportional fractional difference, respectively (see Definitions 5 and 6 withn = 1)

(VPP ) () =V o7, V@) = (Vi F) (1), B=0,
oV, TR0 = (F9F) ), p=1.

In addition, when p = 0, p = 1, we recover the h-Riemann—Liouville fractional difference
(see Definition 2), and when B = 1, p = 1, we get the h-Caputo fractional difference (see

Definition 3)
(Vi) (0 =5 oV, TV (1) = (Vi) B=0,p=1,
avhl”PV%<> (S (), p=1p=

The corresponding results for the right case th’ﬁ * are similar.
(ii) ~ Clearly,

tim (V3 P2£) (1) = £(0), lim (s V3P4 F) (1) = (Vh£ ) (1),
. a,B,p _ ; “pp _ P
tim (, Vi P0£) (1) = £(8), Lim (473 P7F ) () = (c85f) (1),
Here are some properties for the left Hilfer generalized proportional fractional difference operator.

Theorem 2 (Composition Rule). Assume0 < a <1, 0<p<1,p € (0,1] and f is defined on
Nyinp Let v = a+ B — ap. Then we obtain

(i) (avzlﬁlpf)( ) _ V*.B(lf"‘)/P( V'erf) (t)
i) oV, " (aViPPF) (1) = %ﬂ%vwﬁ(>
(i) av“"""( ‘“’f) v, P ( A Pf) (t).
i) oV (Y, F) (1)

(avh (1—-B+ap), Pf)( ).

. B-ap=1 )/3 -1
= f(t) — hep(tra)(pf(pl—l)h> W

Proof. According to (16), we have
B ~B(1-a), ~(1-a)(1-p),
(ViP0) 0 =9, P00 0w, 00 Py
—p(1-n), A
:uvhﬁ( MP(,;VZPf)(f).

The proof of (i) is completed.
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Using (iii) of Theorem 1 and Definition 5, we have
uv;“r(’ (avzrﬁrf’f> (i‘) _ ”V*"‘n"( V*ﬁ(lﬂ"')r(’ ) vP . (1 a)(1-B).p )f(t)
_ av—a B+aB,o vp( V —(1-a)(1— ﬁ pf)()
— ’ —1 y
=V, V) ()
= aV;%p (avzlpf> (t)

The proof of (ii) is completed.
We use Theorem 1 (iii) and Definition 5 to prove (iii). Consider

av B (uV;“:Pf> (t) = uv}jﬂ(lﬂ")ﬁ . VP, uv*(lfﬁ)(lfﬂ%ﬂ (gV;a'pf) (t)
= .V, —p(1-a),p VP( v, [1-p(1—a)], pf)(t)
= av;ﬁ( “e (avh ) f) (t)

The proof of (iii) is completed.
Consider the left-hand side of (iv). Using (iii) and Theorem 1 (iv) with n = 1, we have

VP (V) (1)
VP00 (000 ) )

p-ap-1 (4 _ 4 p-ap-1 —(1-Bta
=110 s () p,iaﬁ 1)rh(/37aﬁ) (9 s @

B—ap—1(p _ \B—ap-1
=/e- hé”(t’a)(p— (pl—l)h> (tr(!;l)j ap) (”V’:(liwﬁ)’pf) (a).

The proof of (iv) is completed. [

(2) Now, we will consider the Q-operator, which is used to demonstrate the results corre-
sponding to Theorem 2 (i)-(iii) for the right case.
The Q-operator is defined as follows: Suppose a = b mod 1 and f(t) is defined on
N; N N, then
(QF)(H) = Flatb—1),

which is used to connect the left and right fractional discrete operators.

Lemma 1 ([16]). Assumen —1 < a < nwithn € Ny, a = b mod h and function f is defined
on Ny N p—ppN. Then we have

Q) QIVLA(E) = cAL(QF)(H).
i) QY, ") = 4V, " (Qf)(H).
(i) QV, (1) = 1V, (QF)().

Theorem 3. Letn—1 < a <nwithn € N;,0< B <1,p¢€ (0,1] and a = b mod h. Suppose
f is defined on Nyypyy N p—p, N Then,

QLY F)(t) = WVyPP(QF)(H). (20)
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Proof. With the help of Lemma 1, we arrive at

(o TPV v B v 10

=V, Qv Nh(" VI p) 1)

<hvb—ﬁ(”—ﬂ)rﬂ, @Aﬁ)Q(av}:(n_a)(l_ﬁ)’pf)(t)

(n9, PP af v, P (Qf) (1) = WP QA ().

QPP F)(t)

The proof is completed. [

Theorem 4. Assume0 <a <1, 0< B <1,p € (0,1] anda = bmod h. Let f be defined on
Nopnn N poppNand v = a + B — af. Then we obtain

W (VyPF) 0 = W9, P (W F ) o),
(ii) hvgrﬁw (hV;“'pf) (t) = hv;ﬁu—w (hvf“*"‘wf)(t).
(iii) V7, " (;,v‘;'ﬁ"’ f) (t)= v, " (Nl’p f) (1)

Proof. Lett € Nyyp, ;N p_pp. Thena+b—t € Nyipy, Ny . If we apply Q-operator to
equations of Theorem 2 (i)—(iii), then we can get the following identities

AGRCHIOEN A (IO}
A A YR A eI}
WV, aVPPQA ) = Y, VA (),

which are equal to the desired equations. Thus we complete the proof. [

(3) We review two types of the discrete Laplace transform to obtain the h-Laplace transform

for ,,V ﬁp
Definition 8 ([19]). Assume f : N, — Rand s € C\ {1}, then the Laplace transform of f is
defined by
F(s) = Na{f(£)}(s) = Z Tty = ) (=) (). (1)
t=1 t=a+1

Definition 9 ([16]). Assume f : N, — R, then the h-Laplace transform of f is defined by

F(s) = NonF(D}(5) = 3 (1—hs)'E-1f(he). )

—a
=141

Note that (22) is consistent with (21) when h = 1, and when a = 0, (22) is reduced to

Noalf(D}(s) = hé(l — ) (),

Lemma 2 ([16]). Let p € (0,1], « € C, Re(a) > 0, and n = [Re(«)] + 1. Then the h-discrete
Laplace transforms for fractional proportional difference and sum are given by

a, n—a—1 Na,
Na,h{ <av}1 pf) (t)}(S) N (P - (F’p* 1)h> (ps f{(i)g)(il’
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and

a, 1N
N (W) 010 = (i) Gt e

After carefully checking, it is worth noting that there is a typing mistake in [16], Remark
h(a—1) a—1
. p i P i i
3.2: (pf(pfl)h) , which should be ( ) . By calculating, we find that the same

p—(p=1)h
problem occurs in [16], Lemma 3.1, Theorems 4.1 and 4.3. We have revised it in Theorem 1 (ii) and

Lemma 2.

Theorem 5 (The h-Laplace transform for av;j'ﬁ'P). Assume0 <a <1, 0<B<1, pe(0,1],
and let f : Ny, — R. Then, we have the h-Laplace transform for the Hilfer generalized
proportional fractional difference operator given as

N (5 9)0}0 = (g 51N}, @)

Proof. Sety = a +  — ap, then 0 < ¢ < 1. Using Lemma 2, we obtain
Noad (VP2 ) (0 }(5) =Nan a9, 70 (a9 F) (1) b 5)

o PN ((VIFF) 0} (9)
(m) (ps +1—p)p-a)

B(l—a)—1—
(=) e L))

0 —a—1
(o) oA

Thus, we complete the proof. [

3.2. The Initial Value Problem for the New Fractional Difference

Here, we give a general solution of an initial value problem for the new fractional
difference.

According to the generalized proportional fractional sum given in Definition 4, we
have the following identity

W=
(0= (o =)=

Hence, consider the following initial value problem for a nonlinear fractional differ-
ence equation,

oV YD) = y(a+h).

aVi PPy = f(b (), £€ Ny, (24)
~(1=7)p _ H N

“Vh y(t)|t:u+h - (P_ (p_l)h)l_yy(‘”rh) =m, (25)
where0 <a <1, 0<p<1,0<p <1, v=a+p—af, and m is a constant.

Theorem 6. Let f : N, — Rbegivenand aw € (0,1), p € [0,1],p € (0,1], y =a+ B —ap.
Then the initial value problem (24) and (25) has a general solution

~1.p p1—a)p (t—a—hp"
y() = ainV, " oV, fy®) + —= nép(t,a+h)n(h,p,y)m
P () 26)
W2 (y = 1)(t—a)] >
n (r )( a)h hép(t,a+h)y(a+h),

I'(y)
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y—1
where 1y (h,p,v) = (ﬁ) .
Proof. Applying the operator aVﬁ (1=2)# t5 the both sides of (24), we have for t € N, o), 1,
R v OO A A RO} @7)
Let F(t,y(t)) = an(lfa)pf(t,y(t)). Then using (16), we get
avf“* )0 V —B(1-a)p VP V ~(1=a)(1-B)p (t) _ ( ( )) (28)
Besides, with the help of Theorem 1 (i), we have
Vi o, Ty () = F(ty (). 29)
where0 <1 -9 < 1.

From the definition of the generalized proportional fraction sum given as (8), we get

t

(v, %) (1) = %k;l et — ki (1= ) 0)( — py (k1)) Ty (k)
X ;

= A=) kz%ﬂ nép (£ = Kl & (1= 7)1, 0) (¢ = pu (kh)) Ty (kh)

S(t— - (30)
%h@n(f—ﬂ—h+(1—v)h,0)y(u+h)

= (¥ ") 0
)T

T )

where the properties for 4, (-, -) are in Remark 1. Then, applying both sides of (29) by the
operator ;. th , we obtain

en VT 'Vﬁ{u+zzvh(17)’ﬂy(t) + % nep(t—a—n+(1—)h,0)y(a +h)} 31)
=G(ty(t),
with G(t, y(t)) = H;,V;”’F(t,y(t)). That is
eV Vi a9y
P vp{m wplt—a—+ (1 v)h,o>y(a+h>} @)

=G(ty(h)).

For the convenience of calculations, we rewrite the above equation as

I+ ] =G(ty(t),
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where

_ VP
I= a+hvh

J= /1+hv y e VP{

—(1—7),
. VZ . a+hvh (1=7) Py(t),
h- (t—a)hJ’

Pl 1T(1— ) np(t—a—h+(1 —y)h,o)y(wrh)}

In the following, we come to deal with the above two terms one by one.
First, we consider I. It follows from (30) and the fact (h), " = h~"T(1 — ) that

<a+hvhi(14y>'py> (B)lt=asn

o he(t—a),”
_ (Nh Ty - S gy —a =+ (1= O+ h>> e @
17

=7
=m— o nCp((L—7)h,0)y(a+h).

In addition, from lirrb (ﬂvz’p f)(t) = f(t) (see Remark 2) and Definition 5, we have
a—
-1, . —a, . 1-a,
VZ) a+hvh py(t) = hm7 VZJ a+hvh apy(t) = hm7 a+hvh apy(t) = ]/(t)-
a—1 a—1

Therefore, with the help of Theorem 1 (ii)-(iii), we get

Vﬁ : a+hv};% (t)

,%%%%%h%tu+hm—jfﬂﬂv%{ng%kww)Umqﬂ}

-, —(1—7),
I= 0V, -V ,,MV,,( Wy (1)
a+hvh

) (t—ah)T T (34)
= VeV, y(t) - pmir}' wép(t —a—"n,0)n(h,p,7)
(= 55 1 (1= 7)h,0)y(a + 1))
1 .
= ()~ SR eyt —a— 1,0y, y) (m = 55 48 (1 = Dk O)y(a+ 1))
Using the fact that
hép(t —a—nh,0)- hép((l —7)h,0) = hép(t —a—h,0),
where we use the definition of the exponential function, then
(t—a—n)y "
I=y(t) = ——=— eyt —a—h,0)n(h,p,7)m
P71 (7) 35)
W1t —a—h)) !
_— e (t—a—vh,0)n(h,p, a+h).
) nép( vh,0)y(h, 0, v)y(a + 1)
Define the last term of the above equation as
WYt —a—h) L
T@haW%:———TTH—l—w@U—a—vhmﬂhmvww+hx
hence, (35) becomes
(t—a—n)) "
I=y(t) - —="—ép(t—a—h,0)n(h,p,v)m+Y¥(thp, 7). (36)
y() T p( )1k, p,7) (th,0,7)
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Now, consider the second term | in (32). Define

- he(t—a),”
_ . 0 h s (b_g— _
O(t,h,0,7) =V - iV, {pl—“YF(l e wep(t—a—nh+(1—)h0)y(a+h) }

Then, using Theorem 1 (ii) and Remark 1, we get

TS Bl Gl PPN h
J=amV, " -V, mhfrz( —a—h+(1—7)h0)y(a+h)

vt e Tk (= O)y(at )
=V a+hVy pTT( — 7) hep a y)n,0)yla

; e,
- W nép(t —a—"h,0)n(hp,7) (plﬂ"(lh'y) 1nep((L—=7)h,0)y(a+ h)) (37)

h177 t—a—h -1
% wep(t —a—yh,0)n(h,p,v)y(a+h)

= d>(t, h,p, ’7) - ‘Y(t, h,p, ’7)-

Similar to (30), we have

T
w{m pep(t—a—h+ (1 v)hlo)y(ﬂﬂLh)}

e h-(t—a), "
=.V, mhep(t—a—h+(1—'y)h,0)y(u+h)

A .
Sl - bt ah0) (% ep(1 = 7, 0)y(a+ h)) (38)

T
:,,Vh%ﬂ{m pep(t—a—h+(1 'y)h,O)y(aJrh)}

W27 1

- W(t —a)! ™ ey (t—a,0)y(a +h).

Using Remark 1 and V,( — a)zf1 =(y-1)(t- a)ZjN, it follows that

| het—a)
O(th,0,7) = V0 - oV, %P{pl—itl“(laih'y) 3ep(t—a—h+(1—7)h,0)y(a+ h)}
2 -
- V;Jl <:r(,:) (t - a)z_] hél’(t - ‘l/o)y(ﬂ + h))
- pl*”ff?fv) wép(—a— I+ (1= 7)h,0)y(a+h)
Vo a, P (t0)(t ), 7 } (39)
W

) Ko (e Oyath) Vi{nep(t0)t - a) "}

)V et —a,0) = T et a—h,O)y(a + )yt — )]

p nhepE= @ 0) =Ty e ' o
2 (1) (t —a)) 2

_ P r?v()f D" oy —a— h,O)y(a-+ h).
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Thus,

By =1)(t—a)] ?
I(y)

Finally, substituting (36) and (40) back in (32) and arranging, we can obtain the general
solution representation

nep(t —a—h,0)y(a+h)—Y(thp,7). (40)

(t—a—h))"
y(t) = G(ty(t) + Ty wep(t —a—h,0)y(h,p,v)m —"¥(t,h,p,7)
N T

Pl thr()t D ot —a—h0)yla-+h) +¥(t,h0,7)

That is,
=70 ﬁlw (*”*h)F 5

y() = arnVy, " flty() + 7 TT(7) nép(t,a+h)y(h,p,v)m )
_ r=2

+ e 7(771)(1‘7“)’7 ep(t,a+h)y(a+h).

I'(7)
The proof of Theorem 6 is complete. []

Example 1. For a given function g(t) : Ny o, — Rand a constant A # 0, we give two examples
to illustrate Theorem 6.

(i) Consider the initial value problem

flvz”&py(t) = g(t), te Na+2h,hr
7(177%9 A (43)
aVy Y(B)lt=an = m.
Then we deduce from Theorem 6 that the general solution of the above initial value problem is
given by
. 1), (t—a—m] "
Y(E) = 0en VTP VR g() + 8y (a + ) (o, )
S T (44)
By~ 1)(t—a)
éy(t,a+h)yla+h).
T(7) p( Jy( )
(ii) ~ Consider the initial value problem
Vi Py() = Ay (1), t € Nopon s
(1=1p 45
uvh y(t )= a+h = £m.
From Theorem 6, the general solution is given by
-, B(1—a), (t—a-m) "
Y0 =A 0V, VR (6) 4 ey (ta + )y (o, )
o pYI() (46)
W2~ (y = 1)(t — a)) 2
DU " o0t By(a+ 1.

T(7)

With a similar proof to Theorem 6, we obtain the following corollary.
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Corollary 1. Consider the initial value problem

{ VP () = fley(0), € Nepi w)

“(1-1), 1
a,hvh( 7) p]/(t)|t:a = (P_@P’_Wy(a) £ c,

where0 <a <1, 0< <1, 0<p<1,v=ua+p—apand cisa constant. We can get the
general solution representation

_ 1
y(t) = ”V];%P . aihvg(lfa)rpf(t,y(t)) + % hép(t,a)r](h,p,'y)c
_ (48)
2— _ _ 72
$ 3&2) T eyt a)yta)

v-1
where n(h,p,7v) = <%> '

Remark 4. Corollary 1 is more general compared with corresponding results of the initial value
problem with existing difference operators.

(i) Let B = 0 in the initial problem (47). Then the initial value problem

{ ufhvzlpy(t) = f(tr]/(t))r te Na+h,hr (49)

—(1—a), 1—a
a—h V), B0y (1)1 = Wy(”) 2,
has the following general solution representation
a)zfl

Y(t) = Vi £t y(0) + % eyt an(hp,0)c

2—a(, _ _ a2
EE e o)

(50)

-1
where 0 < a <1, 5(h,p,a) = (pi(p%l)h)a and c is a constant.
(ii) Letp=0, p=1,and h =1in (48). Then we obtain

_ a—1
y(t) = %y(u) AV y (D), 51)

which is the general solution representation of the following initial value problem [24]

{ a—1V”‘y(f) = f(tr y(t))r te Na+1r (52)

a1V 0y (0] =0 = y(a),

where 0 < a < 1. ; V=% () and ,_1V*(-) are defined by Definition 1 and 2 for h = 1,
respectively.

Remark 5. Here we only discuss the case of the left Hilfer generalized proportional fractional
operator. The corresponding results for the right one can be obtained similarly.

4. Conclusions

In this paper, we proposed the generalized proportional fractional difference in the
sense of Hilfer, which is considered to be the analogy of the Hilfer generalized proportional
fractional derivative. Also, our definition can reduce to some known operators, such as
h-Riemann-Liouville, h-Caputo and generalized proportional fractional differences that
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are defined in [16,25,26] respectively. We derived some important properties of the left
Hilfer proportional fractional difference. We also employed the Q-operator that enables us
to prove properties for the right Hilfer proportional fractional difference based on the left
one and considered the h-Laplace transform. Finally, following the newly left difference,
we obtained a general solution of an initial value problem for 0 < a < 1. In the future,
high-order case for « > 1 can be considered. Furthermore, the general solution is one of
most important ways to studying the qualitative properties of the solutions of difference
equations, such as existence, uniqueness, oscillation, and so on.
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1. Introduction

In recent years there has been a great deal of interest in generalisations of derivatives
defined through operators, involving convolutions, of the form

oDef(1) = 4 [ Kt =)f(e) de )

and ,
iDef(0) = [ K(t-0)f(x)dr, @

where K(t) is a suitably defined kernel, see for example [1] and references therein. If the
kernel is given by

t*ZX
r1l—a)

then Equation (1) defines the Riemann-Liouville fractional derivative of order a and
Equation (2) defines the Caputo fractional derivative of order « (see for example [2]). Here,

f'(t) = %(tt), although we may also consider this to be the distributional derivative of a
generalized function below. The kernel in Equation (3) is singular at t = 0, viz T = f in
Equations (1) and (2), so that the integral in these definitions is an improper integral in this
case, but it is bounded whenever f(t) is bounded on [0, {], since K(t) is locally integrable
on (0,t). Some researchers define

K(t) = 0<a<l1 ®G)

K(t) = H(t), S

T'(1-«a)
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where
1 if £>0,

H(t) = { 0 otherwise, )

and some also take the lower limit in the integral as 0" [3].
There has been a growing interest in defining new operators along the lines of
Equations (1) and (2) with K(¢) non-singular in [0, t]. For example, if

K(t):liaexp<—%>, O0<a<l, (6)

then Equation (2) defines a Caputo—Fabrizio (CF) operator of order « [4,5]. If

1 wt®
K(t):l_aEa<fl_a>, 0<a<l, (7)
where
NE I ®)
(z) = .
: = T(ak+1)

is the Mittag—Leffler function, then Equation (2) defines an Atangana-Baleanu-Caputo
(ABC) operator of order « [6]; and Equation (1) defines an Atangana-Baleanu-Riemann
(ABR) operator of order « [6]. These operators with non-singular kernels have found
widespread use in modelling applications, typically with integer order derivatives replaced
with the fractional order operators. The main argument for their introduction has been
that it provides a memory affect without possible problems from a singularity at the origin.
However, the memory aspect and the fractional calculus aspect of these operators, with
these non-singular kernels, has been challenged [7-9].

In modelling applications, there is interest in initial value problems (IVPs) of the form

oDif () = 5 [ Kt -0 = 60, £0) = fo ©)
and y
D) = [ K(t=Df (D) dT=G(1), f(0) = fo, (10)

where K(t) and G(t) are right-continuous for ¢ > 0 and differentiable for ¢ > 0. Here, K(t)
and G(t) are expected to be known functions and we solve for f(t), which is specified at
t = 0. We refer to IVPs of the form Equation (10) as generalized Caputo type IVPs and
those of the form Equation (9) as generalized Riemann-Liouville type IVPs.

In recent work, we considered IVPs of the form of Equation (10) with ;D; given by
the CF operator, or the ABC operator, and we showed that, in general, these problems
have solutions that are discontinuous at t = 0 [10]. Here, we have extended this work to
show that the problems formulated in Equations (9) and (10), with non-singular kernels, in
general, have solutions that are discontinuous at the origin. This includes the case with
oD; given by the ABR operator. As a corollary, we showed that it is possible to re-formulate
these IVPs with non-singular kernels to provide solutions that are continuous for t > 0,
but this introduces additional constraints on the system. Consideration of these results is
important for modelling applications that would seek to employ these IVPs.

We note that the IVPs in Equations (9) and (10) can be formulated as Volterra integral
equations of the first kind and there has been a series of papers written on the existence of
generalized solutions for these problems in cases where continuous solutions cannot be
obtained (see, for example, [11,12]). The results that we have provided are related to this
work. Note especially that the Volterra integral equation

/(:K(t _7)F(t)dt = G(¥) a1
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must have G(0) = 0if K(t) and F(t) are classical functions. However, solutions for F(t) are
possible with G(0) # 0if F(t) is a generalized function and if the integral is also interpreted
in a generalized sense. It is important to include such generalized function solutions in
modelling applications with Equation (11) because, while F(t) is defined by Equation (11),
G(t) is not, so that G(0) may be non-zero. For a useful reference on generalized functions
and distributional derivatives see, for example, [13], and references there-in.

The remainder of this paper is organized as follows. In Section 2, we consider general-
ized Caputo type IVPs with non-singular kernels, and K(0) # 0, and we prove that these
problems have solutions that are discontinuous at the origin if G(0) # 0 but continuous
at the origin if G(0) = 0. In Section 3, we consider generalized Riemann-Liouville type
IVPs, with non-singular kernels, and K(0) # 0, and we prove that these problems have so-
lutions that are discontinuous at the origin if G(0) # fyK(0) but continuous at the origin if
G(0) = fpK(0). In this section, we also consider a different generalized Riemann-Liouville
type IVP, with non-singular kernels, and K(0), K'(0) # 0, where the initial value f(0) is
replaced by the right-hand limit, lim; ,g+ f(#) = fo. The solutions to this problem are
discontinuous at the origin if G(0) # K(0) fo but continuous at the origin if G(0) = K(0) fo.
However, the form of the solution is very different to that which would be obtained by
simply replacing f(0) with fj in the generalized Riemann-Liouville type IVP considered
earlier. In Section 4, we provide examples that illustrate each of the theorems. We conclude
with a Discussion and Summary in Section 5.

Many of our results are framed in terms of Laplace transforms with the following
notation: §(s) or L[y(t)](s) is used to denote the Laplace transform of a function y(t) with
respect to ¢, with Laplace transform variable s; £~1[§j(s)](#) is used to denote the inverse
Laplace transform of a function §(s). The Laplace transform

00s) = [ eyt (2)

exists if y(t) is bounded of exponential order, i.e., there exists real valued parameters
«, M, T > 0 such that
e Myt <M Vt>T,

and is piecewise continuous with, at most, a finite number of discontinuities. The in-
verse Laplace transform F(t) = £L71[F(s)](t) exists if lims_,oo F(s) = 0, and lims e SEF(s)
is finite.
2. Caputo Type IVPs with Non-Singular Kernels

We begin with a consideration of Caputo type IVPs.
Definition 1. Suppose that; K(t) and G(t) are real-valued and bounded functions, continuous for
t > 0 and differentiable for t > 0; and f(t) is a real-valued differentiable function, or generalized

function that is differentiable in a distributional sense. Then a Caputo type IVP (C-IVP) is defined
by the integro-differential equation

t
§DA(1) = [ K(t=T)f (1) dT =G0 (13)

and the initial value f(0) = fo with fo € R.
Before considering the construction of the solution to the general IVP, it is enlightening

to show the special case where the solution is right-continuous. This lemma will be useful
to the proof of the later theorem.
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Lemma 1. The solution of a C-IVP (Definition 1), with K(0) # 0 and G(0) = 0, is given by

G)

fy=c" t)+ fo (14)

and is right-continuous at t = 0.

Proof. We first note that the Laplace transforms K(s) and G(s) both exist and

lim sK(s) = }135 K(t) = K(0) (15)
and
s15{)1056(5) = lim G(t) = G(0). (16)
We now take the Laplace transform of Equation (13) to write
R(s)(sf(s) = fo) = G(s). (17)
Thus, )
- G
fs) = SK((SS)) +D (18)
and
lim sf(s) = lim 51253 + fo (19)
. G(0)
= }g% K(0) + fo (20)
= fo. (21)
It now also follows that
lim f(s) = 0. (22)

S—00
The results in Equations (21) and (22) ensure that f(t) = £~ { f (s)] (t) exists and is

right-continuous at t = 0. [

Considering the more general case where G(0) # 0 we can find solutions of the IVP
that are not right-continuous at the origin.

Theorem 1. The solution of a C-IVP (Definition 1), with K(0) # 0, is given by

G(s) G(0)

2G| O+t g (HO -1, 3)

where H(t) is the Heaviside function defined in Equation (5).

fity=2c""

Proof. The proof follows by assuming the solution exists in the form of an ansatz, which is
shown to be consistent via direct substitution into the IVP. We begin by taking an ansatz
solution of the form

f(t) = fe(t) +aH(t), (24)

where f;(t) is right-continuous at f = 0 and differentiable for > 0 and 4 is a real-valued
constant. We then note

fe(0) = fo (25)
and

f(t) = fi(t) +ad(t), (26)

131



Fractal Fract. 2022, 6, 436

where §(t) is the Dirac delta generalized function. Substitution of the ansatz solution into
Equation (13) now yields

/OtK(t ~0)f!(t) dt = G(t) — aK(t). 27)

To find an explicit expression for the constant a we consider t = 0 where the integral
over classical functions vanishes. Thus, we require

a= % (28)

Substituting this expression for 2 into Equation (27) gives

/Ot K(t— 1) f/(t)dt = L(b), (29)
where (o
L(t) = G(t) — %K(t}. (30)

It is noticed that Equation (29) is of the same form as Equation (13) with G(t) replaced
by L(t) and L(0) = 0. Hence, we can utilize Lemma 1 to find
G(s)
sK(s)

G(0)
(t)+f0*w~ (31)

felt)=2£7"

Thus, the final result, given by Equation (23), is then obtained by substituting
Equations (28) and (31) into Equation (24). O

As an interesting exercise, an alternate proof of this theorem is given in Appendix A.
It is interesting to note that the solution to the IVP with two different initial conditions will
only differ by a constant. Another interesting special case occurs when the right-hand side
of the equation and the kernel are equal.

Corollary 1. The solution of a C-IVP (Definition 1) for the special case in which G(t) = K(t) is
given by
f(t) = fo+ H(t), (32)

where H(t) is the Heaviside function defined in Equation (5).
We should note that it is always possible to obtain continuous solutions by the addition

of a function on the right-hand side of the IVP that is equal to —G(0) when t = 0. As an
example, we could consider the case below.

Corollary 2. Suppose that; K(t) and G(t) are real-valued and bounded functions, continuous for
t > 0 and differentiable for t > 0; K(0) # 0; and f(0) = fo. Then

D (0) = [ K(t = 0)f () de = (1) - LK) )
has a continuous and bounded solution for t > 0 given by
[ 6o G0
flty=£7 LK(S)} 0+~ oy (34)

Examples of Caputo type IVPs and their solutions are given in Section 4. In general,
we see that the non-singular kernel necessitates that the solution be discontinuous at ¢ = 0.
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This needs to be kept in mind for any application of these type of IVPs in modelling
situations and otherwise.

3. Riemann-Liouville Type IVPs with Non-Singular Kernels

Next, we will consider the solutions to Riemann-Liouville type IVPs. We again begin
with a definition.

Definition 2. Suppose that; K(t) and G(t) are real-valued and bounded functions, continuous for
t > 0 and differentiable for t > 0; and f(t) is a real-valued differentiable function, or generalized
function that is differentiable in a distributional sense. Then a Riemann—Liouville type IVP of the
first kind (RLI-IVP) is defined by the integro-differential equation

Dif) = & /(:K(t —)f(t)dr = G(1) (35)

and the initial condition f(0) = fo with fo € R.
It is helpful to first consider the special case where the IVP gives right-continuous
solutions at the origin. Note that the condition here differs from the required condition on

the right-hand side used in Lemma 1.

Lemma 2. The solution of a RLI-IVP (Definition 2), with K(0) # 0 and G(0) = K(0)fo, is

given by
o G(s)
fy==c 1{512(5)]“) (36)

and is right-continuous at t = 0.

Proof. We first take the Laplace transform of Equation (35) to write

sK(s)f(s) = G(s). 37)
Thus, .
2oy G(s)
{ORR- )
and
s f(s) = Jim S )
. G(0)
fim X0) (40)
_ K(0)fo
= K(0) (1)
= fo- (42)
It now also follows that
lim f(s) = 0. (43)

5—00

The results in Equations (42) and (43) ensure that f(t) = £~ { f (s)] (t) exists and is
right-continuous at t = 0. [

The general case again will display a discontinuity at the origin. It is interesting to
note that as fy is varied the solution only shifts at t = 0.
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Theorem 2. The solution of a RLI-IVP (Definition 2), with K(0) # 0, is given by

G(s)
sK(s)

(H)+ (% *fo) (H(t) ~1), (44)

where H(t) is the Heaviside function defined in Equation (5).

fly=2c""

Proof. The proof relies on establishing a relationship between Equations (13) and (35) and
then utilizing Theorem 1. By interchanging the order of functions in the convolution and
applying Leibniz rule for differentiation under the integral sign, we can write

% /Ot G T)f(T) dr = % /Ot K(t)f(t—1)dr (45)
=K(t)fo+ /Ot K()f'(t—1)dt (46)
:K(t)fOJr/OtK(th)f'(T)dT. (47)

We now use the result of Equation (47) in Equation (35) and rearrange terms to re-write
this as

/OtK(t — 1) (t)dt = M(t), (48)

where M(t) = G(t) — K(t)fo. It is noticed that this equation is of the same form as
Equation (13) but with G(t) replaced by M(t). The final result, given by Equation (44), is
then obtained by applying Theorem 1 to Equation (48). [

As an interesting exercise, an alternate proof of this theorem is given in Appendix A.
The initial condition of the IVP only changes the solution at t = 0. For t > 0, with given
functions K and G, the solutions are identical for all values of fy. Similarly to the Caputo
type case the special case where the kernel and right-hand side of the IVP are equal gives
an interesting solution.

Corollary 3. The solution of a RLI-IVP (Definition 2) for the special case in which G(t) = K(t) is
given by
f(t) = fo+ (1~ fo)H(t), (49)

where H(t) is the Heaviside function defined in Equation (5).
It is always possible to obtain continuous solutions to the IVP by the addition of a

function on the right-hand side of the IVP that is equal to fpK(0) — G(0) when t = 0. An
example is given below.

Corollary 4. Suppose that; K(t) and G(t) are real-valued and bounded functions, continuous at
t = 0 and differentiable for t > 0; K(0) # 0; and f(0) = fo. Then

_da _ G(0)
D) = [ K =) fn e =600 - (o) — o) KO (50
has a continuous and bounded solution for t > 0 given by
_ 1] Gls) G(0)
O K(s) (t)‘*‘fo—m- (61)

In IVPs with continuous solutions, giving the initial condition as either f(0) or
lim;_,o f(t) will be equivalent. This is not the case for either the Caputo or Riemann-
Liouville type IVPs in general. Most interestingly, we find that the solution to Riemann-—
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Liouville IVPs will propagate as a functional form of t. To find the solutions with this
alternate form of initial condition, we will first define an alternate form to the IVP.

Definition 3. Suppose that; K(t) and G(t) are real-valued and bounded functions, continuous for
t > 0 and differentiable for t > 0; and f(t) is a real-valued differentiable function, or generalized

function that is differentiable in a distributional sense. Then a Riemann—Liouville type IVP of the
second kind (RLII-IVP) is defined by the integro-differential equation

d rt
WDf(t) = 5 | Kt =Df(r)dr = G (1) (52)
and the limiting condition lim,_,o+ f(t) = fo with fo € R.

Similar to the previous theorems, we see that the general case will display a disconti-
nuity at the origin.

Theorem 3. The solution of a RLII-IVP (Definition 3), with K(0), K'(0) # 0, is given by

[ GO (4 KO (60— K0)\] ) , GO~ foKO)
0=\~ (=) ()| 0+ Sy o0 6

where §(t) is the Dirac delta generalized function.

Proof. The proof follows in a similar manner to that for Theorem 1. We begin by taking an
ansatz solution of the form

f(t) = fe(t) + bo(t), (54)

where f.(t) is right-continuous at t = 0 and differentiable for > 0 and b is a real-valued
constant. We then note lim; g+ f(t) = f¢(0), or equivalently, f.(0) = fp. Substitution of
the ansatz solution into Equation (52) gives

d

4 /Ot K(t — 1) fo(1)dT = G(t) — bK'(t). )

To find an explicit expression for the constant b we consider the limit t — 0 and
employ the initial value theorem to find that the integral over classical functions gives

lim % /O' K(t=T)fe(r)dT = lim (sk(s) -sfc(s)) = K(0)fo. (56)
Thus, we require
_ G(0) — foK(0)
b= TO% (57)

Substituting this expression for b into Equation (55) yields

& [ K= 0fde =N, (58)

where (o X0
N(t) = G(t) — (%)K(t) (59)

It is noticed that Equation (58) is of the same form as Equation (35) with G(t) replaced

by N(t) and N(0) = foK(0). Since f(t) is is right-continuous at t = 0, we know that the
initial and limiting condition are equal. Hence, we can utilize Lemma 2 to find

CGs) (1- X0 (S0 s

K(s) SK(s) K(0) (®)- (60)

fly=c
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Thus, the final result, given by Equation (53), is then obtained by substituting
Equations (57) and (60) into Equation (54). [

As an interesting exercise, an alternate proof of this theorem is given in Appendix A.
Again we can modify the IVP to ensure that solutions are continuous by the addition of a
function on the right-hand side that is equal to fpK(0) — G(0) when t = 0. An example of
this is given below.

Corollary 5. Suppose that; K(t) and G(t) are real-valued and bounded functions, continuous for
t > 0 and differentiable for t > 0; K(0), K'(0) # 0; and lim,_,o+ f(t) = fo. Then

DS = 4 [ K- foyde =00 - (D e, e

has a continuous and bounded solution for t > 0 given by

o () (o)

fy=c"" (t). (62)

4. Examples

In this section we present some examples of solutions to generalized Caputo and
Riemann-Liouville type IVPs with non-singular kernels. In general, the solutions to
RLI-IVPs and RLII-IVPs are equivalent for the special case in which the solution is right-
continuous at t = 0. This can be seen from the initial condition, since lim; o+ f(t) = £(0)
by the right-continuity of f. The solution to each example can be easily verified via direct
substitution into the respective IVP.

4.1. C-IVP with K(t) =1 — 12
Consider the C-IVP with

t
/O (1- (= 1?)f(x)dr = cos(t)exp(—t) and £(0) = fo 63)
with fy € R. The solution of this IVP is given by
1 .
fH)y=fo—1+ 5 (COSh(\ﬁt) + exp(t)(cos(t) + sm(t))) + H(t). (64)
Notice that the solution has a discontinuity at t = 0.

4.2. C-IVP with K(t) = 1+ texp(—t)
Consider the C-IVP

/Ot(l—Q—(t—T) exp(t — 1)) f'(1)dt = sin(t) and f(0) = fo, 65)

with fy € R. The solution of this IVP is given by

f(t)=fo+ % sin(t) + % exp (%) sinh<\/2§t> . (66)

This solution is continuous for all t € R, which is expected as G(t) = sin(t) vanishes
att = 0.

136



Fractal Fract. 2022, 6, 436

4.3. RLI-IVP with K(t) = cos(t) + sin(t)
Consider the RLI-IVP with

t
%/0 (cos(t — 1) +sin(t—1))f(t)dt =g and f(0) = fp (67)
with g, fo € R. The solution of this IVP is given by

F() = fo+ (£ =2+2exp(—t))g + (g — fo) H(t). (68)
Notice that the solution has a discontinuity at t = 0 unless g = fo.

4.4. RLI-IVP with K(t) = 1+ texp(—t)
Consider the RLI-IVP with

&[0+ - Dexp(c— D)f(x) dr = sins) and £0) = fo )

with fy € R. The solution of this IVP is given by

ft)=fo+ z sin(t) + 2v5 exp(ﬁ> smh<\/gt> — foH(t). (70)
3 15 2 2

This solution has a discontinuity at t = 0 unless fy = 0. When t > 0, we see
that Equation (70) is independent of the initial value fy and the difference between
Equations (66) and (70) is equal to the precise value of fy. This is illustrated in Figure 1,
where there is a vertical shift of fy = 1 for the curve representing Equation (66) from the
curve representing Equation (70). For the special case in which fy = 0, then Equation (66)
is equivalent to Equation (70). This is true in general, where Equation (23) is equivalent to
Equation (44) when fp = 0.

2.0
1.5

1.0¢

f(2)

0.5}

0.0¢

-0.5

“1.0E
0 5 10 15 20

Figure 1. The black and red curves represent the IVP solutions given by Equations (66) and (70)
respectively with fy = 1. The open circle on each curve indicates that both solutions are valid for
t>0.

4.5. RLIFIVP with K(t) = exp (%t)
Consider the RLII-IVP

%/otexf’<%(*‘”>f(ﬂ dr=g and lim f(t) = fo @)
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with g, fo € Rand B > 1. The solution of this IVP is given by

ft)=fo— ﬁﬁftl + (gffoz,)(ﬁfl)é(t). (72)

Notice that we have lim; o+ f(t) = fy but due to the Dirac delta f(0) # fo unless
fo=g

4.6. RLII-IVP with K(t) = cos(t) + sin(t)
Consider the RLII-IVP with

%/Ot(cos(t —T)+sin(t—1))f(tr)dt=¢ and lim f(t) = fo (73)

t—0*

with g, fo € R. The solution of this IVP is given by

f(t) = gt+ (2exp(=t) = 1)fo + (g — fo)o(t). (74)

In contrast to Equation (68), we see that Equation (74) is dependent on the initial value
fo. Consequently, varying f, will affect the form of Equation (74). This is illustrated in
Figure 2, where the curves representing Equation (74) vary according to the specific value
of fp and the curve representing Equation (68) remains unchanged. For the special case in
which g = fy, Equation (68) is equivalent to Equation (74).

00 05 1.0 15 2.0 25 3.0
t

Figure 2. The black and red curves represent the IVP solutions given by Equations (68) and (74)
respectively for varying values of fy with g = 2. The open circle on each curve indicates that both
solutions are valid for t > 0.

5. Summary and Discussion

Here we have considered IVPs for integro-differential equations of the form
D:f(t) = G(t) where the operator D is either similar to the Riemann-Liouville derivative,
or similar to the Caputo derivative, but with the singular kernel in those operators replaced
by a non-singular kernel K(t), and K(0) # 0. We have not attempted to motivate this
replacement by modelling considerations; rather, we have sought to understand what the
implications of such replacements would be in modelling applications. Our motivation
in this pursuit has been guided by the plethora of integro-differential operators that have
been introduced in recent years. In modelling applications, it would be expected that G(t)
and K(t) are prescribed functions, and f(t) is unknown except at the origin. We find that
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the IVPs for these integro-differential equations with non-singular kernels, in general, have
solutions that have intrinsic discontinuities at the origin. We also show that it is possible
to re-formulate these IVPs so that solutions are guaranteed to be continuous at the origin
but this comes at the cost of effectively constraining the right-hand side of the equations so
that they are no longer just dependent on the prescribed function G(t). These results are
problematic for modelling applications which would seek to employ Riemann-Liouville
type, or Caputo type, differential operators but with the singular kernel replaced by a
non-singular kernel.
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Appendix A

Here we present an alternative proof for Theorems 1-3. While each proof continues
to rely on the assumption that the solutions take the form of an ansatz, the integrals
are initially taken to be Riemann-Stieltjes integrals. These integrals can subsequently be
reduced to standard Riemann integrals where traditional Laplace transform techniques can
be employed. We begin with a proof of Theorem 1.

Appendix A.1. Theorem 1
Proof. We consider the problem

/OtK(t — ) df(1) = G(1), (A1)

where the integral is a Riemann-Stieltjes integral. Then Equation (13) can be recovered by
identifying f'(t) = ‘;—J;, as a classical derivative, or a distributional derivative. This can be

evaluated as
m—1

[ K= df(0) = T K(t— e () - £(80) (42

k=0

with0 =ty <t <...<t, =tand ¢ € [, tr1]. We seek a solution of the form

f(t) =aH(t) + fc(t), (A3)

where fc(t) is right-continuous at t = 0 and differentiable for + > 0. Note that, by
construction, f(0) = f.(0). Without loss of generality, for the partition in Equation (A2),
we consider f; = € then

[ k=) df(e) = K - @)(r(e) — f0)) + [ Kt -1 af () (a9
= K(t =)+ fi(6) - 0 + [ K(=D)afi(r)  (49)
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where ¢g € [0, €]. By taking the limit e — 0" we can now write

/otK(tfr)df(T) :aK(t)+/0iK(th)dfc(r). (A6)

Given that f¢(t) is a classical function that is right-continuous for ¢t > 0 and differen-
tiable for f > 0 we can now write

/()K(t—r)df(r):ul((t)—&-/o K(t—1)f!(1), (A7)

where the integral of the right-hand side is a standard Riemann integral. The original
problem, with a solution of the form of Equation (A3), can thus be written as

t
[ Kt =)l dr = () —aK(t),  £:(0) = fo (A8)
but note that we now require, for consistency,
G(0)
— Al
=% 0)’ (A9)

which defines an explicit a. Thus, Equation (A8), together with the consistency condition,
Equation (A9), can be solved readily using Laplace transform methods to arrive at

_ @ _ -1 G(S)
£ = fort gy (HO =1+ £7 | 255 | 0 (A10)
a
Appendix A.2. Theorem 2
Proof. We consider the problem
d rt
E/o K(t — 1) dF(7) = G(¢) (A11)

where the integral is a Riemann-Stieltjes integral. Then Equation (35) can be recovered by
identifying % = f(t), as a classical derivative, or a distributional derivative, of F(t). We
now seek a solution of the form

F(t) = atH(t) + F.(t) (A12)

where F,(t) is right-continuous at t = 0 and differentiable for t > 0. Note that we identify

f(t) =aH(t) + ats(t) + F/(t) (A13)
=aH(t) + F.(t) (A14)
= aH(t) + fe(t) (A15)

and then f(0) = f.(0) = fo.
We begin by writing Equation (35) as

Jim (/He K(t+e—1)dF(t) /Ot K(t - 1) dF(T)) — G, (A16)

e—0€ 0
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and then

lim © ((K(t +e—co) — Kt — co)) (F(eo) — F(0))

e—0€

+ /:JrEK(t te—)dF(t) - /t K(t— 1) dF(T)) ) (A17)

€0

where ¢y € (0,¢p). The remaining Riemann-Stieltjes integrals, with lower limit ¢y > 0, can
now be written as Riemann integrals so that

lim % ((K(t +e— o) — K(t — o)) (Fleo) — F(0))

t+e t

+/ K(t+e—1)F (1) drf/ K(t—1)F(7) dT> =G(t) (A18)
€0 €0

or equivalently, using Equation (A12),

fim ((K(t +e—co) — K(t — co))(aeo + Fe(eo) — F(0))

e—=0€

Jr/t+€ K(t+e—1)(a+ F(1))dt — /f K(t—17) (a+ F(1)) dT) = G(t) (A19)

€0
After taking the limit ey — 0, and identifying F/(7) = f¢(t), we now have

%((/(;t+€K(f+€fT) (a +fc(’r))d1—7'/(;t1<(tfr) (a +fc(1'))d1'> =G(t).  (A20)

After taking the limit € — 0 this yields

% /OtK(t — 1) (a4 £o(1)) dr = G(t), (A21)
or equivalently
t
% [ Kt =) o) T = G(6) — aK ) (A22)

We now take Laplace transforms to write

sfe(s) = gg; —a. (A23)
Considering the limit s — 0 we have
£:0) = o) (A24)
which defines G0)
"= )~ o (A25)

Using this in Equation (A23) and taking the inverse Laplace transform now yields

) = £10) = gt + £

Thus, the solution, given by Equation (44), is then obtained by substituting
Equations (A25) and (A26) into Equation (A15). O

G(s)

sK(s)

(t). (A26)
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Appendix A.3. Theorem 3

Proof. We consider the problem

%/OtK(t —7)dE(t) = G(t) (A27)

where the integral is a Riemann-Stieltjes integral. Then Equation (52) can be recovered by
identifying 9F = f(t), as a classical derivative, or a distributional derivative, of F(t). Here
we consider the possibility

F(t) = aH(t) + F(t) (A28)

where a > 0, H(t) is the Heaviside function and F.(t) is right-continuous at + = 0 and
differentiable for t > 0. We then define

f(t) =F'(t) = ad(t) + FL(t) = ad(t) + fo(t) (A29)

where f(t) is continuous for t > 0. Note that in this case we cannot consider the initial
condition f(0) = fy but we can consider lim;_,o+ f(0) = fy or equivalently f.(0) = fo.
Hence, Equation (A27) can be written as

lim % (/OHE K(t+e— 1) dF(t) — /Ot K(t—1) dP(T)) —G(b), (A30)
and then
i 2 ((K(t - = o) = K(t = o)) (Flen) = F0)
+ /HeK(t +e—1)dF(t) - /f K(t—1) dF(T)) -G (A31)

where ¢g € (0,€p). The remaining Riemann-Stieltjes integrals can now be written as
Riemann integrals with

lim1<(K(t+67co) — K(t—cp))(a+ F:(ep) — F(0))

e—0€
tte ot
+/ K(t+e—1) f(t)dr — / K(t— 1) fuo(7) dT> —G(H (A3
€0 €0
We can now consider the limit ey — 0 to formally write

fim lim ~ (K(t + € — co) — K(t — co)) (a + Fo(€0) — F+(0))

e—0e—0 €

+ lim lim1(/H€K(t+e—r)fc(r)dr—/t K(t— 1) fu(7) dT) — G(t) (A33)

eg—0e—=0 €

and then taking the limit ey — 0

lim %(K(t ) —K(H)a
1/ rt+e t
+ lim - (/0 K(t+e—1) fo(t)dT — /O K(t — 1) fu(7) dr) —G(t) (A34)
Finally, taking the limit e — 0 we have
t
% /O K(t —7) fo(t) dT = G(t) — aK'(t). (A35)
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We can now take the Laplace transform of this equation to write
sK(s):(s) = G(s) — a(sK(s) — K(0)). (A36)

We now solve for G(s)  sK(s)—K(0)
” S SALS) —
fe(s) = ) - ) a. (A37)

We can now find the initial condition f(0) from

limsse05G(s)  limseos(sK(s) — K(0))

shﬁr{olo Sfc(S) o limsﬂoo SK(S) B hms%oo SK(S) (A38)
¢ K
~K0)  KO0)" -
We can solve for G(0) (0)K(0)
TK0) KO o
We now take the Laplace transform of Equation (A37) to write
f =] C6) RO KO | ) (Ad1)

sK(s) sK(s)

The solution, given by Equation (53), is now obtained by substituting the result for
Equations (A40) and (A41) into Equation (A28). [
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Abstract: In this paper, we study a class of nonlinear space-time fractional stochastic kinetic equations
in R? with Gaussian noise which is white in time and homogeneous in space. This type of equation
constitutes an extension of the nonlinear stochastic heat equation involving fractional derivatives in
time and fractional Laplacian in space. We firstly give a necessary condition on the spatial covariance
for the existence and uniqueness of the solution. Furthermore, we also study various properties of
the solution, such as Holder regularity, the upper bound of second moment, and the stationarity with
respect to the spatial variable in the case of linear additive noise.
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1. Introduction

Fractional stochastic partial differential equations (SPDEs for short) constitute a sub-
class of stochastic partial differential equations. The main characteristic of this class of
stochastic equations is that they involve fractional derivatives and integrals, which replace
the usual derivatives and integrals. The fractional stochastic partial differential equations
received particular attention in the last several decades because they emerge in anomalous
diffusion models in physics, among other areas of applications (see, for example, [1-8] and
references therein).

The aim of the present article is to study the following space-time fractional stochastic
kinetic equations, for any (¢, x) € Ry x R4

(% +v(I— A)WZ(fA)"‘“)u(t,x) _ I}*ﬁ (Aa(u(t,x))W(t,x)),

xe]Rd,

)

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

where B € (0,1], v > 0,a > 0 are some fractional parameters and v and A are two
positive parameters, with A being called the intensity of the noise. The coefficient o(+)
is a measurable function, and W is a Gaussian noise, white in time and correlated in
space. Here, A is the d-dimensional Laplace operator and the operators (I — A)7/2,4 >0
and (—A)%/2,& > 0 are interpreted as the inverses of the Bessel and Riesz potentials,
respectively. They are defined as follows. For a function f which is sufficiently smooth and
small at infinity, the Riesz potential (—A)~%/2(f),0 < a < d is defined by

()@ = o [ ey )y,

with v(a) = 719/22% rr((ﬁff)) The Bessel potential (I —A)~7/2,4 > 0 on R? can be repre-
S

(1=8)72(1) () 1= [, Helx =) f(y)dy,

sented by
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1 [
U 7PT(7/2) 10 T

where H(-) is defined for x € R?/{0} by the formula Hs(x) =

n\x\z

e v in dy. For more details, one can consult Chapter V in [9] for the definitions about the
Bessel and Riesz potentials. Furthermore, the composition of the Bessel and Riesz potentials
plays an important role in describing the behaviour of the process at the spatial macro
and microscales. These integral operators and their inverses can be defined as bounded
operators on the fractional Sobolev spaces { H?(R?);6 € R}.

We will specify later the required conditions on the function ¢(-) and the Gaussian

noise W. In Equarion (1), the time derivative operator % with order g € (0,1] is defined in
the Caputo-Djrbashian sense (for example, Caputo [3], Anh, and Leonenko [2]):

1 o [t u(sx) (0, x) )
P it x) = F(lfﬁ){i/o(t—s)ﬁds‘ 5| i e,

(t,x), if p=1

@)
T

The deterministic counterparts of Equation (1) have received a lot of attention. This
is because they appear to be very useful for modeling, being introduced to describe phys-
ical phenomena such as diffusion in porous media with fractal geometry, kinematics in
viscoelastic media, relaxation processes in complex systems (including viscoelastic mate-
rials, glassy materials, synthetic polymers, biopolymers), propagation of seismic waves,
anomalous diffusion and turbulence (see, for example, Anh and Leonenko [2], Caputo [3],
Chen [10], Chen [11], Chen et al. [12], Meerschaert et al. [13], Nane [14], and references
therein). Such equations are obtained from the classical diffusion equation by replacing the
first or second-order derivative by a fractional derivative.

In this work, we mainly follow the studies in [1,2,15,16] and references therein, In
particular, in [1], the authors showed a connection between the solution to the deterministic
counterparts of Equation (1) and the theory of continuous-time random walks (CTRWs for
short). In fact, they showed the existence of the stochastic processes which are the limits,
in the weak sense, of sequences of CTRWs whose probability density function p(t, x) are
governed by general equations of the form

A2 202 ot %) = Apt

"at?p( X)Fe O%P( x) = Ap(t,x),

where By, ..., Bo € (0,1] and A is the infinitesimal generator of a Lévy process. The Riesz—
Bessel operator (I — A)% (—A)?% is a special case of A. Hence, this motivates us considering
equations of the form (1) containing the Caputo-Djrbashian derivative in this work. On the

other hand, it might come natural to add just a additive Gaussian space-time white noise
W(t, x) to the deterministic counterparts of Equation (1) and study the equation

(2, st oo )ut =W

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

®)

Hence, if we use time fractional Duhamel’s principle (see, for example, [17]), we will
get the mild (integral) solution of (1) to be of the form (informally):

-
u(t,x) = (Guo)e(x) + /Ot /Rd Gr_s(x 7y)§5177ﬁ(w(s,y))dydr, 4)

where

(Guo)i(x) = [ Gilx = y)uoy)dy.
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It is not clear what the fractional derivative ;’;—:@(W(s,y)) means. As explained
in [18,19] and etc., one can remove the fractional derivative of the noise term in (4) in the
following way. For € (0,1), define the fractional integral operator It1 ~F as follows:

1 Pu(t,x) = r(11f/9) /Ot (Z:(j’f))ﬁds, B e (0,1).

Note that (see, for example, [18] and etc.), for every p € (0,1) and ¢ € L®(R4) or
g€ C(Ry), af Itﬂ g(t) = g(t). Then, by using the fractional Duhamel’s principle, mentioned
above, the mild (integral) solution of Equation (3) will be (informally)

u(t,x) = Guoh() + [ [ Groslx = y)Weas,dy). )

The time-fractional SPDEs (1) studied in this paper with ¢ = 0 may arise naturally
by considering the heat equation in a material with thermal memory; see, for example,
[12,18,19], etc.

The fractional SPDEs represent a combination of the deterministic fractional equations
and the stochastic integration theory developped by Walsh (see [20], see also Dalang’s
seminal paper [21]). Several types of fractional SPDEs have been considered in Chen [10],
Chen et al. [11], Chen et al. [22], Kim and Kim [12], Chen et al. [23], Foondun and Nane [24],
Hu and Hu [25], Liu and Yan [26], Marquez-Carreras [15,16], Mijena and Nane [18,19], and
references therein.

In this work, we are interested in space-time fractional SPDEs (1). It includes some widely
studied particular cases. We refer, for example, to the classical stochastic heat equation with
B =19 =0and a« = 2 (see, e.g., Dalang [21], Khoshnevisan [27]), the fractional stochastic
heat equation with § = 1, ¥ = 0 and & > 0 (see examples Chen and Dalang [28,29], Foondun
and Nane [24], Mérquez-Carreras [16], Tudor [30]), the generalized fractional kinetic equation
with B =0, > 0and a > 0 (see [15]), the space-time fractional stochastic partial differential
equation with0 < B < 1,7 =0and 0 < a < 2 (see [18,19]).

Our paper is motivated by the works of Anh and Leonenko [2], Mdrquez-Carreras [16],
and Mijena and Nane [18,19]. We generalize the results of Marquez-Carreras [16] to the
fractional-in-time diffusion equation and of Mijena and Nane [18] to fractional operator
including Bessel operator (I — A)7/2, which is essential for a study of (asymptotically)
stationary solutions of Equation (1) (see Anh and Leonenko [2] for some details).

To be more precise, the novelty of this paper is that we extend the result in [15,18,31]
by including in the model the Bessel operator (I — A)% with ¢ > 0 and by generalizing the
stochastic noise, in the sense that we allow a more general structure for the spatial covariance
of the Gaussian noise W in (1) (which is taken to be space-time white noise in [18] and
colored by a Riesz kernel in space in [31]). The presence of this Bessel operator brings more
flexibility to the model, by including for v = 0 the situation treated in [15,18,31]. From the
technical point of view, the appearance of the Bessel operator leads to a new expression of the
fundamental solution associated with Equation (1). Indeed, we need new technical estimates
for this kernel, which are obtained in Section 2.2. The Bessel operator is also essential in
order to get an asymptotically stationary solution, as discussed in Section 4 of our work.
Concretely, we study the existence and uniqueness of the solution to Equation (1) under
global Lipschitz conditions on diffusion coefficient o by using the random field approach of
Walsh [20] and time fractional Duhamel’s principle (see, e.g., [17,18]). Moreover, we study
some new properties for the solution to time-space fractional SPDE (1), including an upper
bound of the second moment, the Holder regularity in time and space variables, and the
(asymptotically) stationarity of the solution with respect to time and space variables in some
particular case.

We organize this paper as follows: In Section 2, we introduce the Gaussian noise
W(t, x), and we prove some properties of Green function G;(x) associated with the frac-
tional heat type Equation (13). In Section 3, we give our main result about existence and
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uniqueness of the solution and some properties of the solution, including the Hélder regu-
larity and the behavior of the second moment. In Section 4, we study the linear additive
case, with zero initial condition, i.e., up(x) = 0 and ¢(x) = 1. We see that the solution
of (1) is a Gaussian field with zero mean, with stationary increments, and a continuous
covariance function in space, while it is not stationary in time but tends to a stationary
process when the time goes to infinity.

2. Preliminaries

In this section, we recall some basic properties of the stochastic integral with respect
to the Gaussian noise W appearing in Equation (1) and some basic facts on the solution to
the fractional heat Equation (13).

2.1. Gaussian Noise

We denote by C3* (R4 x RY) the space of infinitely differentiable functions on Ry x R
with compact support and by S(R?) the Schwartz space of rapidly decreasing C® functions
in R? and let S’(R?) denote its dual space of rapidly decreasing infinitely differentiable
functions on R¥. For ¢ € L!(R?), we let F¢ be the Fourier transform of ¢ defined by

Fol@)= [ e g(x)dx, ¢eRe. ©

We begin by introducing the framework in [21]. Let y be a non-negative tempered
measure on R?, ie., a non-negative measure which satisfies:

(7)) <=, Q

for some m > 0. Since the integrand is non-increasing in m, we may assume that m > 1
is an integer. Note that 1 + |¢|?> behaves like a constant around 0, and like |¢|? at co, and
hence (7) is equivalent to

1
1(d¢) < oo and ——u(df) < oo,
/\C\Sl}( ) 21 TP (40)
for some integer m > 1.
Let f : RY — R, be the Fourier transform of a non-negative tempered measure y in
S'(RY), which is
[ f@e@dx = [ Fo@n(de), voe SE?,

where F denotes the Fourier transform given by (6). Simple properties of the Fourier
transform yield that, for any ¢, ¢ € S(RY)

[, [oo@fc—newixdy = [ Fo@Fo@ne), vopeS®).  @®
An approximation argument shows that the previous equality also holds for indicator

functions ¢ = 14 and ¢ = 13 with A, B € B,(R?), where B;(R?) denotes the class of
bounded Borel sets of RY, which is

[ [ fx=yxdy = [ FLa@FTp@)n(e). ©)

In this article, we consider a zero-mean Gaussian process W = {W(t, A);t € [0, T],
A € By(R%)} with covariance

E(W(t,A)W(s,B)):(t/\s)/A/Bf(xfy)dxdy,
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on a complete probability space (Q), F, P).
Let £ be the set of linear combinations of elementary functions {1, 4.t > 0,

A € By(R?)}. With the Gaussian process W, we can associate a canoncial Hilbert space H
which is defined as the closure of £ with respect to the inner product (-, -)3; defined by

000 = [, [y o 02 =)ot y)adyit

Alternatively, H can be defined as the completion of C (R x R?) with respect to the
inner product (-, -).

We denote by W(¢) the random field indexed by functions ¢ € L?(R x R¥) and for
all ¢, ¢ € L>(R; x RY), we have

EWWe) = [ [, [, ot x5 (=)ot ypixdyar

(10)
= [, L 7o) @F 6@ @),

where F¢(t,-)(&) denotes the Fourier transform with respect to the space variable of ¢(t, x)
only. Hence, W(¢) can be represented as

Wio)= [, [, ot oWidx )

Note that W(¢) is F;-measurable whenever g is supported on [0, ] x R,

Remark 1. Since the spectral measure i is non-trivial positive tempered measure, we can ensure
that there exist positive constants c1,cp and k such that

o < /{|c|<k} H(de) < cs. (11)

As usual, the Gaussian process W can be extended to a worthy martingale measure, in
the sense given by Walsh [20]. Dalang [21] presented an extension of Walsh’s stochastic
integral that requires the following integrability condition in terms of the Fourier transform
of G

[t [ nae)FaO)@P < o, 1)

where G is the fundamental solution of
P /2 /2
58 TV =) (=8)"7 ) Gi(x) = 0. (13)

Provided that (12) is satisfied and assuming conditions on ¢ () that will be described
later, following Walsh [20], we will understand a solution of (1) to be a jointly measurable
adapted process {u(t, x), (t,x) € [0, T] x R?} satisfying the integral equation

u(t, ) = (Guo) () + 4 [ [ Gl = y)otu(s, ) Wids,dy), (14)

where

(Guo)e(x) = [, Gl =y)uo(y)dy,

and the stochastic integral in (14) is defined with respect to the .#-martingale measure
W(t, A). Next, we give the meaning of Walsh-Dalang integrals that is used in (14). (For the
details, we refer the readers to Dalang [21]).
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1. Wesay that (f,x) — ®¢(x) is an elementary random field when there exist 0 < a < b, a
F,-measurable random variable X € L2(Q) and a deterministioc function ¢ € L*(R?)
such that

Di(x) = X1ppp) ((x), t>0,x € R

2. If h = h(x) is non-random and @ is elementary as above, then we set
/hcpdw =X / e (x) (x)W(dt, dx). (15)
J]a,b)xRd
3. The stochastic integral in (15) is a Wiener integral, and it is well defined if and only if

hi(x)¢(x) € L2([a, b) x RY).
4. Under the above notation, we have the Walsh isometry

2
E(‘/h@dw

2.2. Some Properties of the Fundamental Solution

= [Tas [ ayha(yPE(@s(y)?)
7/0 S/RdyS(y) s(Y)1™)-

We will give some estimates for the fundamental solution associated with Equation (1).
The properties of this fundamental solution will play an important role in the sequel.

Let G¢(x) be the fundamental solution of the fractional kinetic Equation (13) with
B € (0,1],v > 0,and v > 0,a« > 0. Anh and Leonenko [2] showed that Equation (13) is
equivalent to the Cauchy problem:

(ZPFGi())(@) +VIEl (1 + [§P) 72 FGi(-) (&) =0, FGo()(&) =1 (16)

and they also have proved that Equation (16) has a unique solution given by

FGi(-)(8) = Eg(—vP[E* (1 +[g)"7?), B>0, 17)
where ;
> x

Eg(x) = ];) TR (18)

is the Mittag-Leffler function of order B. The inverse Fourier transform yields that
Gi(x) = (2m) ™ /Rd OV Eg (—viPIg]* (14 15772 de. (19)
We know that
Ep(—vtP|g*(1+12%)1/?) € L'(RY), (20)

forevery 0 < B < 1if a + > d. From this range, we see the role played by the parameter
7 in Equation (17).

Moreover, one has the uniform estimates of the Mittag—Leffler function (e.g., Theorem 4
in Simon [32])

1 1

B S s i

[ —
T3 T —B)x = 5 for x> 0. (21)

The following lemma gives a sharp estimate for the L?-norm (in time) of the Green
kernel. It extends Lemma 1 in [18] and Lemma 2.1 in [31].

Lemmal. For0 < B < 1landd < 2(x+ ), we have the following

s e
/R | Gi(x)dx < Cot 77, 22)
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where B(ﬁﬁf aiy) is a Beta function. The (strictly) positive constant is given by

d d _d_
B(aty2-ats) (F(kﬁ))m 224
v

aty T(d/2) (2m)

G

Proof. Using the Plancherel’s identity and the equality (17), we can write

1
Ly Gy = g [ PG @) P

- @ ./n%d Ep (*V”S\@I“(l + |§|2)wz) ‘ng

274/2 1 e
" I(d/2) 2y J

A pi-1 (E/g (fvtﬁr“(l + 7'2)7/2))2(11’,

where we have used the integration in polar coordinates in the last equation above and
the positive constant resulting from the integration over the angular spherical coordinates.
Now using the upper bound in (21) and the fact r*(1 + r2)7/ 2 > 47 with r > 0, we obtain,
with the change of variable formula z = T'(1 + ) lvtfretr,

+oo 2 +oo 1
a1 B 2\9/2 </ a1
'/0 7 (Eﬁ( viPr®(141%) )> dr < T (1+F(1+ﬁ)*1vtﬁr“+7)2dr

d

1 r aty _ pd o0 4

_7<M> Wt n+7/ Zaty 1(1+z)72d2.
a+y v 0

d
Hence, fooo z#+7 (14 2)72dz < oo if and only if d < 2(a + ). In this case, we have

/ zﬁ_l(l—i-z)’zd,z:B( d 2 d >,
0

e+ w+q

where B (ﬁ, 2— ai 7) is a Beta function. Then, we can conclude the proof of upper bound
in(22). O

We now prove (12) under an integrability condition on the spectral measure y given
as follows, which is also known as the Dalang’s condition (see, for example, [21]).

Hypothesis 1. Assume that the spectral measure y associated with the Gaussian noise W satisfies
. 1 0
./Rd (W) p(dg) < eo, (23)
with the parameter ¢ satisfying

1
o+, if O<ﬁ<§,

o+ . 1

0= 27, it p=7 (4)
at+y o1
26 if 2</3<1.

Remark 2. If the parameter p = 1, Equation (1) reduces to the SPDE (1.1) studied in Mdrquez-
Carreras [15], in which it is assumed (23) with ¢ = % Thus, when f is close to one, the exponent
0 in (24) coincides with the exponent studied in Lemma 2.1 in Mdrquez-Carreras [15]. On the other
hand, our assumption (23) is weaker when B is close to zero.
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Let us now recall some of the main examples of spatial covariances for the noise which
will be our guiding examples in the remainder of the present paper. Below, we denote by
|x| the Euclidean norm of x € R%.

d
Example 1. Let f(x) = IT H;(2H; — 1)|x;|?" =2 with 1/2 < H; < 1fori = 1,...,d. Then,
i=1
d
u(dg) =TT, Hy(2H; — 1)|&|~2Hi+1d¢. Thus, (23) is equivalent to Y, (2H; — 1) > d — 2(a +
i=1
d
7)if0 < B < 1/2, it is equivalent to 'y (2H; — 1) > d — (« + ) if B = 1/2 and when
i=1

d
1/2 < B < 1, the condition (23) is equivalent to '} (2H; — 1) > d — %
i=1

Example 2. Let f(x) = 754 = |x|~(4=9) be the Riesz kernel of order & € (0,d), then u(dZ) =
|E|~°dE and (23) is equivalent to 2(a + ) +6 > d if 0 < B < 1/2, (23) is equivalent to
(a+)+ 06 >dif p=1/2and (23) is equivalent to “’Ty +06>difl/2 < B < 1. This example
is also considered in [31]. Their condition (used in Theorem 1.3 in this reference) reads % + 6 > d.

Our assumption (23) gives more flexibility when B is close to zero but as well as for B close to 1
r

(because of the new parameter -y in the expression of the Bessel operator (I — A)2.

—d x?
Example 3. For the Bessel kernel of order T > 0 given by f(x) = v fooo w T oo i duw.
Then, u(d&) = (14 |&|?)~2dE. Thus, (23) is equivalent to 2(a +v) +7 > d if 0 < p < 1/2,
(23) is equivalent to (« +y) + T > d if p = 1/2 and condition (23) is equivalent to HTW +T1>d
if1/2 < B <1

Example 4. Let f(0) < oo (i.e., i is a finite measure). It corresponds to a spatially smooth noise W.

Example 5. Suppose d = 1 and f = 0y (i.e., y is the Lebesgue measure). This corresponds to a
(rougher) noise W, which is white in the spatial variable.

For any t € R, denote by

ot
Ni(@) = [ 1FGu() (@) 5)
Then, we have the following

Proposition 1. Assuming that t € R and & € RY, there exist (strictly) positive constants
Co.i(t),i=1,2,3,4 (depending on t) such that

1 “ty
Ni(¢) < sz(t)(W) , if 0<B<1/2, (26)
Ni(¢) < Cz.a(f)(ﬁ>T, it p=1/2, 7)

and -
Ni() < Caalt) (ﬁ) T 1/2<p<, (28)
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The “constants” are defined as follows:

2°HT(1 + B)* 128

C242(t) =t+ W ’
Cas(t) = t+ 2071 (3/2)2" 2 1172,

— Upy~1/bp'%
Coal(t) t+2ﬁ_1r(1+ﬁ) vo/P2E

Proof. Forany t € R, from Equations (17) and (25), we can rewrite N;(&) defined by (25) as
t 2
Ni(@) = [ [Ep(—vafiEl" (1 +16)7)[du.

We firstly prove the upper bound for N;(¢). By using the upper bound in (21) and
change of variable x = vuf|&|*(1 4 |&[*)7/2, one obtains

1
1 1 A L WP
Ni(¢) = E(ﬂg‘a(l_'_ ‘é‘Z)’y/Z) /0 xP E/g(*X)dx.

We will divide into two cases to estimate it according to the value of |¢|. If |¢| < 1, and
we claim that

1
1 1 BopvPEl e P 1y 1 2
N, 1 F G e — B - -
HE) gz < ﬁ(VIé‘I“(HIé‘\Z)W) J X <1+F(1+[5)*1X> x

=t

If |¢] >1and 1/2 < B < 1, we have

1
1 1 BovPlEr (DT 1 1 2
< -/ B -
Nf@“'é‘“*ﬁ(v|¢|ﬂ<1+|¢\2>w2> I g <1+F(1+ﬁ)*1x) i

_ 1( I(1+8) )é /vmwrltﬁ\@\“(Hmzw
0

— B\l + [g2)172

1
1/ T(+p) \F praes)iflgrarie? s
§B<v|¢|w<l+|¢\2>m> J (1+x)P "dx
1

<551 <mv+ﬁ)>é(|¢a<1+1|¢2>v/2>ﬂ

1 (TA+p)\F sz 1\
<ml ) ()

On the other hand, with || > 1and 0 < < 1/2, one obtains

1 T(1+B) BopvT(+B) R (HEP) 1 g
N < 5 (i) .
_I+p)7 t1—2ﬁ< 1 )2

v3(1-2p) v[g| (1 +[g[2)r/2

2°MT(1+B)* 1 0p 1 o
<Eaas ()

1
x371(1 + x) 2dx
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For the critical case B = 1/2, one obtains that

2 ur(3/2) 2 e (1+]E[2)1/2
r(3/2) )/0 x(1 4 x)2dx

Nt(g)l\ébl <2 < |§| (l+|§‘2)7/2
(3/2) )2 VI (3/2)7 2] (1[5 2) 1/
S2(v|¢|ﬁ<1+|¢\2>7/2 J (

= l"(3—/2) ? 1,172 x| 20/2
_2(v|§|W(1+|g\2)wz> 1“<1+Vr(3/2) e+ 1) )

o 1 2
< 2u7Ir(3/2)1/22" %" <7>
1+[gP?

14 x) " ldx

Then, combining the above estimates for N;(&) with || < 1and |&| > 1, respectively,
we can conclude the proof of bounds (26)—(28). [

Remark 3. From the above result, we see that Hypothesis 1 implies condition (12). In particular,
the estimates (26)—(28) give the existence of the solution in the linear additive noise cas (o = 1).

3. Existence and Uniqueness

In this section, we will prove the existence and uniqueness of the mild solution to
Equation (14). We first introduce a stronger integrability condition on the spectral measure
u than Hypothesis 1. While the existence and uniqueness of the solution can be obtained
under Hypothesis 1, the new assumption presented below will be needed in order to prove
certain properties of the solution.

Hypothesis 2. Assume that the spectral measure y associated with W satisfies

L () wao < 29)

with some parameter 1 satisfying

O, +7), if O</3<%,

o+ . 1
ne (0, 27>, if B= (30)
(0%) if % <p<l

We will need the following estimates for the Green function given by (19) (their proof
is given in Appendix A.

Proposition 2. Supposing B € (0,1), then we have the following estimates for the temporal and
spatial increments of the Green function Gy(x) given by (19).

1. Under Hypothesis 1, for any t,t' € R such that t' < t and x € R, we have

t/
|| s [ n@e)| FGis(x = )(@) = FGui(x =)@ < Caalt =1'PE, (3D

with C37 = 1~ ﬁfmqy ag) + ﬁf‘§|>1 Ny (&) pu(dg).
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2. Under Hypothesis 2, for any t,t' € R such that t' < t and x € R?, we have

Caalt — |72, if 0<B< %
t
1
[ s [ n@0)FCs(x=)@P < { Caslt— 15, i p=1, (32)

1
Caqlt — t,|, if 5 <p<Ll

with
e r(1+p)22 (= )
L ey R G
_ b e T3/2) ( 1 )
Coo = [, w0l v 42 502 [ (G ) ),

Csa = < Il( &)+ 5o 1(F(1y+;3)>;2‘*2+/g /§>1<1+1€|2>a2714(d§)-

3. Under Hypothesis 2, forany t € Ry and x,x' € R, p; € (0,a +v—17), 02 € (O, oy 17)

and p3 € (0, ”‘;—ﬁry - 17), we have

t
| s [, n0)| FGis(x = (@) = FCs(w' = ) (@)
Cas|x’ —x|?1, if 0<B< 1
(3)

<4 Caglx' — x|?2, if 5:5,

1
Caglx' — x|, if 5<B<L

with

et wapy e (R e [ () e

. T(3/2 1
ce,wC/ p(dg) + C21 8 P2ph (V )/\¢|>1<1+|¢|2) Hae:

Ca7=Ct /\§|§1 u(dg) + CZ/S%I <M> %2%7_% /\§\>1 (ﬁ) %Wimy(dg).

Notice that all the constants depend on t although we omit it in the notation.

Remark 4.

1. Ouwur results of Proposition 2 extend the results in Mijena and Nane [18] to the space-time
fractional SPDE with colored Gaussian noises and Khoshnevisan [27] to space-time fractional
SPDE, respectively.

2. The above Proposition 2 also extends the results in Mdrquez-Carreras [15,16] to space-time
fractional kinetic equation with spatially homogeneous Gaussian noise.

Let us introduce some additional conditions that we need in order to prove our main

results. The first condition is required for the existence-uniqueness result as well as for the
upper bound on the second moment of the solution.
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Assumption 1.

1. We assume that the initial condition is a non-random bounded non-negative function ug :
RY - R.

2. Weassume that o : R* — R? is Lipschitz continuous satisfying |o(x)| < Ly|x| with L,
being a positive constant. Moreover, for all x,y € R,

|o(x) —o(y)] < Lolx =yl (34)

We may assume, with loss of generality, that Ly is also greater than ¢(0). Since |o(x)| <
|o(0)| + Le|x|, it follows that |o(x)| < Ly (14 |x|) for all x € R%.

Now, we can prove the existence and uniqueness of mild solution of Equation (1)
given by (14).

Theorem 1. Under Assumption 1 and assuming that the spectral measure y satisfies Hypothesis 1,
then Equation (14) has a unique adapted solution and for any t € Ry and p > 1,

sup  E(u(t0lP) < o
(tx)ERy x R4

Moreover, this unique solution is mean-square continuous.

Proof. The proof of existence and uniqueness is standard based on Picard’s iterations. For
more information, see, e.g., Walsh [20], Dalang [21]. We give a sketch of the proof. Define

O (t,x) = (Guo)e(x),

W (1,0) = (Guo)s() + 4 [ [ Grslx =)o) s, ) Wids,dy), n 20 o

We could easily prove that the sequence {u("*1)(t,x),n > 0} is well-defined and then
using Burkholder’s inequality, we can show that, forany n > 0and t € R,

sup  E([u" (£, x)?) < oo, (36)
(t,x)€R4 x R4

Moreover, by using an extension of Gronwall’s lemma (for example, see Lemma 15 in

Dalang [21]),
sup  sup  E(|u(t,x)P) < . 37
n>0 (tx)eR; x R4

The same kind of arguments allow us to check (36) and (37), changing the power 2 for
p > 2. Moreover, we can also prove that {u"*1) (¢, x),n > 0} converges uniformly in L?,
denoting this limit by u(t, x). We can check that u(f, x) satisfies Equation (14). Then, it is
adapted and satisfies

sup  E(Ju(t,x)|") < co.
(t,x)€R4 xR4

The uniqueness can be accomplished by a similar argument.

The key to the continuity is to show that these Picard iterations are mean-square
continuous. Then, it can be easily extended to u(, x). In order to show the ideas of the
mean-square continuity, we give some steps of the proof for {u("*1(t,x),n > 0}. As for
the time increments, we have, for any (f,x) € Ry X R? and § > O such that t + 6 € Ry,
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E [|u<"+1>(t +6,x) — u(”“)(t,x)ﬂ

< E U LGl =) = Gl = )l ) )W s, )

!

Using the conditions imposed on ¢ and (36), we can bound the first term in (38) by

2
} (38)

+A%E

t+0
7 L Gl =)™ ) Wi )

C [ldu [ W) FGres ()@ - FOul )@

which converges to zero as ¢ | 0 according to (31). The second term in (38) can be proved
by using the similar arguments by using (32). This proves the right continuity. The left
continuity can be proved in the same way.

Concerning the spatial increment, we have, for any (t,x), (t,z) € Ry x R4,

E [|u(n+l) (t, x) _ u(n+1)(t, Z)|2}
<0 [Cdu [ w0 FGeu(x (@) - FGr-u(z (@) (39)
t .
< C/\Z/O du A{dy(dg)w*z@ — 1 FGru(z = ) (&)~

Then, thanks to (33), we can prove that the right hand of (39) converges to zero as
[x—z| }0. O

Remark 5. Let us recall that Equation (1) with B = 1 (fractional in space stochastic kinetic
equation with factorization of the Laplacian) has been studied by Mdrquez-Carreras [15]. In this
case, the Mittag—Leffler function reduces to E(—x) = e~ *,x > 0.

When v = 0 and spatial kernel f(-) is the Riesz kernel, then the Equation (1) reduces to the
SPDEs studied in Mijena and Nane [18,19]. In this reference, the authors studied the existence,
uniqueness, and intermittence of the mild solution for the space-time fractional stochastic partial
differential Equations (1).

For v = 0and « = 2, the SPDE (1) reduces to the classical stochastic heat equation studied
by many authors; see, for example, Dalang [21] and references therein.

Now, let us make the following assumption on the spectral measure y in order to
obtain a precise estimate for the upper bound of the second moment of the mild solution
of (1).

Assumption 2. We assume that the spectral measure y satisfies

u(dE) = |E|7%de, with 0< 6 <d. (40)

The symbol * < " means that, for every non-negative function h such that the integral in (41)
are finite, there exist two positive and finite constants C and C' which may depend on h such that

[ -0 ' ' -0
c [ m@lelde < [ n@mde) <c [ n@lel e o)
Remark 6. The Riesz kernel of order 6 € (0,d) given in Example 2 obviously satisfies (40). The
Bessel kernel given in Example 3 satisfies (40) and the constants in (41) are C = 1 and C' > 0

depending on & and d (see [33]).

We have the following results concerning the upper bound on the second moment of
the mild solution to Equation (1).
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Theorem 2. Suppose 0 < d —6 < (v + ) and 0 < B < 1, if the spectral measure y associated
with the noise W satisfies Assumption 2, then, under the Assumption 1, there exist two positive and
finite constants c and ¢’ such that

) , 2(a+7)
supdE(|u(t,x)| ) < cexp{c /\(“ﬂ)*ﬁ(’*‘”t}, (42)
xeR

forall t > 0.

Remark 7. This theorem implies that, under some conditions, there exists some positive constant
C such that

. 1 2 __2aty)
limsup - log E|u(t, x)|* < CAtn-pd-3),
t—ro00 t
for any fixed x € RY.

Before giving the proof of Theorem 2, we state an important lemma needed in the
proof of this theorem.

Lemma 2. Supposing0 < d —6 < (a+ ) and 0 < B < 1, then there exists a positive constant
C such that, for all x,y € R4, we have

_ Bld=9)
/]Rd /]Rd Gt(x —Zl)Gt(y —Zz)f(Zl — Zz)dzleZ < Ct =7,
Proof. If we fix t € R, for any x,y € R?, then, by using (8), we have

/ﬂéd /ﬂéd Gi(x —z1)Gi(y — 22) f(z1 — z2)dz1dzp = ./]l%d FGi(x — )(§)my(d§)

Recall that the spectral measure p satisfies (40) (i.e., (41)) in Assumption 2. Thus,
according to (17), we have

Juo Joa Gl =206y = 22) (21 — 2z < Co [ ER-viPlEl* (1 |72l 3)

Then, by the similar arguments in the proof of Lemma 1, based on the estimate on the
Mittag-Leffler Function (21), we can conclude the proof. [

Now, we are ready to give the proof of Theorem 2. The idea used here is essentially
due to [24].

Proof of Theorem 2. Recall the iterated sequences {u(") (t,x),n>0,(tx) €[0,T] x ]Rd}
given by (35). Define

2

’

Dy(t,x) := E‘u(”“)(t,x) —u™(t,x)
H,(t) = sup Du(t, x),

xeR4

o (t,y)) = o (D (1, ))].

E(t,y,n) =

We will prove the result for t € [0, T], where T > 0 is some fixed number. We now use
this notation together with the covariance formula (10) and the Assumption 1 on ¢ to write

Dy(t,x) = A% /ot /Rd i Gi—s(x — y)Gi—s(x — 2)E(E(s,y,n)E(s,z,n)) f(y — z)dydzds.
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Now, we estimate the expectation on the right hand side using Cauchy-Schwartz inequality:

E(2(s,y,m)E(5,2,1)) < LeB(1u®(5,) = 1" (5,y)[[u") (5,2) — u" " (5,2)] )

[N

1
< L2(Elu (s,y) — u" =V (s,y)P) " (Elu)(s,2) - u"(s5,2) )

< L%(an(s,y)anl(s,Z))%
< LZH, 1 (s).

Hence, we have for 0 < d — § < a + 7 by using Lemma 2
Dy (t,x) < A’L2 /(: Hy,_1(s) /]Rd /]Rd Gi—s(x — y)Gi—s(x — z) f(y — z)dydzds
<CcAL2 /Ot Hy 1 (s)(E— )~ 555 ds.
We therefore have

Bld—5)
(s,

Hu(t) < P2 [ By (5) (6 —9)

We now note that the integral appearing on the right-hand side of the above inequality
1
is finite when d — 6 < %. Hence, by Lemma 3.3 in Walsh [20], the series Y 5. H7 (t)

converges uniformly on [0, T]. Therefore, the sequence {ul (t,x),n > 0} converges in L
and uniformly on [0, T] x R? and the limit satisfies (14). We can prove uniqueness in a
similar way.

We now turn to the proof of the exponential bound. Set

A(t) := sup E|u(t,x)>.
x€R4

We claim that there exist constants ¢ and ¢’ such that, for all t > 0, we have

B(d—0)

t
A(t) < C+CIA2L(2,/O A(s)(t —s)” = ds.

Recall the renewal inequality in Proposition 2.5 in Foondun, Liu, and Omaba [34] with

p=1-— B id;f ) ; then, one can prove the exponential upper bound. To prove this claim, we start
with the mild formulation given by (14); then, take the second moment to obtain the following

Elu(t,x)* = |(Guo)e(x)|?
w22 | t Ly s Gmse =) Giesx = 2) £y = 2)E(e (s, ) (u(s,2)))dydzds (44)
=L+ D

Since 1 is bounded, we have I; < ¢ with some positive constant c. Next, we use the
Assumption 1 on the coefficient ¢ together with Hoélder’s inequality to see that

E(o(u(s,y))o(u(s,z))) < LEE(u(s,y)u(s,2))

< L2[E|u(s, y)|?) 2 [E|u(s, 2)[2]2 )
< L7 sup E(Ju(s,x)[?).
xeR4
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Therefore, using Lemma 2, the second term I is thus bounded as follows:

I < cA2L2 /OtA(s)(t _) s,

Combining the above estimates, we obtain the desired result. [

Next, we analyze the Holder regularity of the solution with respect to time and space
variables. The next Theorem 3 extends and improves similar results known for (fractional)
stochastic heat equation (e.g., Mijena and Nane [18] with v = 0 in Equation (1), Chen and
Dalang [28], corresponding to the case 0 < & < 2,y = 0 and B = 1, Marquez-Carreras [15]
with B = 1in Equation (1)), and also extends some results for (1) with Gaussian white noise
(e.g., Dalang [21]). We use a direct method to prove our regularity results in which the
Fourier transform and the representation of the Green function (i.e., (17) and (19)) play a
crucial role. We state the result as follows.

Theorem 3. Under Assumption 1, assuming that the spectral measure y satisfies Hypothesis 2,
then, for every t,s € [0,T], T > 0, x,y € R?, p > 2, the solution u(t, x) to Equation (1) satisfies

E(lu(t, x) —u(s,y)[P) < C(|t = s[PX + [x —y[P2), (46)
with0 < x1 < min(B,} —B)and 0 < o < a+7y—nif0 < B < 3,0< x1 < }and
0<x2 <3 —nifp=13and0<x1 <p—jand0<xa < 55" —yif 3 <p<1

In particular, the random field u is (x1, x2)-Holder continuous with respect to the time and
space variables.

Proof. Since the function (Gug)(x) = [pa Gr(x — y)uo(y)dy is smooth for any ¢ > 0, then,
by Proposition 2, (38) and (39), we see that, for every p > 2 and any 0 < T < oo, there exists
a finite constant A, t such that

AP,T<\t—s|mi“<25f1—2ﬁ>§ +x _y|m), if 0<p< %
1

E(Iu® (t,x) — (s, )") < § Ay (It =5+ —yr2), i p=3 47)

2
AP,T<\t—s|<25*1>§ +|x _y|m>, if % <B<1

with x2 € (0,0 +9 =) if0 < p < 3,x2 € (0,55% —p) if p= 3 and x» € (0, 3" — ) if
3 < B < 1 simultaneously for all £,5 € [0,T] and x,yy € R?. The right-hand side of this
inequality does not depend on n. Hence, using Fatou’s lemma, as 7 tends to infinity, we ob-
tain the similar estimates for u, which also satisfies (47). Then, the conclusion of Theorem 3

is a consequence of the Kolmogorov continuity criterion for stochastic processes. [

Let us also make some discussion about the above regularity results.

Remark 8. For B close to 1, the order of Holder regularity of u(t, x) in space is (« + -y )-times the
order of Holder continuity to in time. This is coherent with the case in Mdrquez-Carreras [15].
When v = 0 and a € (0,2], this happens always in the case of the solution of the (fractional) heat
equation (with white noise), see Walsh [20].

Remark 9. Ifd =1, « = 2 and y = 0 (so, somehow, the operator (I — A (=A)% reduces to the
Laplacian operator A and, moreover, we assume that 1 is close to one-half and B is close to 1, we
obtain the well-known regularity of the solution to the heat equation with time-space white noise
(which is Holder continuous of order L in time and of order % in space).
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4. The Linear Additive Noise

In the last part of this work, we focus on the solution of (14) with 1p(x) = 0and ¢ = 1.
This is the additive noise case and in this situation the solution is Gaussian. We will study
the stationarity of the solution, both in time and in space. The solution is stationary in
space, but not in time.

In the following, we consider

ot p
)= [ [, Gioslx—yW(ds,ay), (48)

which is the mild solution of (1) when the initial condition ug(x) = 0,x € R? and ¢(x) = 1,
xeR.

Remark 10.

1. As mentioned in the introduction, Anh and Leonenko [2] showed that the presence of the Bessel
operator — (I — A)Y/2 with -y > 0 is essential to have an (asymptotically) stationary solution
of SPDE (1). In fact, the linnear case requires the condition 0 < « < d/2and a4+ > d/2
that is to say the parameter -y > 0 is necessary.

2. On the other hand, the parameter vy > 0 of the Bessel operator is also useful in determining
suitable conditions for the spectral density of the solutions of fractional kinetic equations
belonging to L*(RY).

Theorem 4. Under Hypothesis 2 on the spectral measure y associated with W, then, for fixed
t € Ry, the spatial covariance function of U(t, x) given by (48) is

Ri(r—2) = [ <d¢1“¢>/dsE2 vt —s)P[E| (1 + [2P)77).

In particular, for every t € R, the process {U(t, x),x € Rd} is stationary.

Proof. We first calculate the spatial covariance for a fixed t € R . By means of the definition
of Fourier transform, change of variable and Fubini’s theorem, we obtain, for any x,z & R,

BUGUGD) = [ [ PGl = (O FC G — I @ma)is
- [ / 20| F Gy (-)(2) Pi(dg)ds
= [ e [ R a1+ ) s (ag)
= Ri(x —2),
where we have used the fact that
[ Bt — 9Pl (- 2Py s
1

= /0 (1+T(1+ )1t —s)PE*(1+ Iélz)”/z)st
<t

Hence, for any fixed t € R, the process {U(t, x),x € R?} is a Gaussian field that has
zero mean, stationary increments, and a continuous covariance function. [
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Remark 11. From the above result, one can obtain the spectral density of the process x — U(t, x).
Indeeed, its spectral density f(&) is given by

ot
fi(@) = /O dsE(—v(t —s)PIZ|*(1+ [5*)""*)g(0)-
where g(+) is the density of j(-) with respect to the Lebesgue measure.

The next result shows that the process (48) is not stationary in time, but, when t tends
to infinity, it converges to a stationary process.

Theorem 5. Under Hypothesis 2 on the spectral measure y associated with W, assuming 1/2 <
B <1, then, fort € Ry, v € Rsuchthatt+t € Ry, x,z € R4, the asymptotic homogeneous

spatial-temporal covariance function of U(t + T, x) and U(t,z) is

R ei(xfz,@ 0
(a2 = /Rdﬁ(V\CI“(l +[EP)T2)VE St i1tz

X 1/p
’Eﬁ("<<v¢|a(1+§|2>w2> T)

Moreover, U (-, x) is asymptotically in time an index- (ﬁ — %) Gaussian field.

xl/ﬁ_lEﬁ(—x)

B
e (1+ |62W2) dxp(dg).

Proof. Fort,7 € Ry (for T € R_ such thatt + 7 € R, we argue similarly), and x,z € R4,
we have

E(u(tJr T,x)LI(t,z))
u(dg)F Grpr—s(x — ) (8) F Ge—s(z — ) (¢)

I
- /O-f ds /Ri §(dE)e 20 FGy e (x — ) (E)FGrs(z — )(2)
I

Next, let us calculate the above integral with respect to s. In fact, with the change of
variable x = v(t + T — s)P|&|*(1 +|&|?)7/?, we have
t
/o Ep(—v(t+T—s)PIg*(1+ (22 Eg(—v(t = )P2|" (1 + [5*)7/2)ds
1 v(t+T)P|E| (L+52) 772
B+ [EP)R)VE St g

1/p B
-Eg <_V<(v§|“(1 j: \CIZWZ) - r) |E%(1 + |§2)7/2> dx.

Eg(—x)x'/F1
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Moreover, as t — o0, we obtain

lim tEﬁ(*V(t +T= )2+ 872 Ep(—v(t = s)P[2]* (1 + I817)7/?)ds

t—00 /O
1 )

T BOIEE A+ 1ER)T2)B Jucbign s jeyre

X /B f o 2\v/2
e _V(<v|€l“(1+|6|2)7“> _T> R i

which is finite because we have

xl/ﬁ_lEﬁ(—x)

- 1/p p
KV BVE (—x)Eg [ —v <+> —T 1 [E)? | dx
/vrﬁ\aa(mazwz p(=)Ep vigl (1 + [g[2)72 e +ieh
<C /°° /B34y,
R T R

which is finite when 1/2 < g < 1 (i.e., % —2<0).

We now tackle the second part of this theorem. We assume that x € R?, t € R, and
T € R, are small (the negative case is similar). Then, from (31) and (32), when1/2 < 8 < 1,
we have

E(U(t+7,x) —U(t,x)P)
= [ [ WD) FGre-(x (@) - FGurslx - )(@)P

+/t ds /Rd p(dE)| FGries(x— ) (&)
C(1eP? + 7).

Then, we can complete the proof of the second part. O

5. Conclusions

In this article, we have studied the space-time fractional stochastic kinetic Equation (1)
driven by spatially homogeneous Gaussian noise. The time fractional derivative a—i, 0<p<1
is defined in the Caputo-Djrbashian sense given by (2). The inverses of the Bessel and Riesz
potentials are also included in Equation (1). First, the existence and uniqueness of solutions
for the proposed fractional SPDEs (1) were obtained. In particular, when the covariance
function of the Gaussian noise is given by the Riesz kernel, we have proved the upper bound
for the second moment of the mild solution to Equation (1). Moreover, the main results have
been proven based on the classical Picard’s iterations and some estimates about the Fourier
transform of the Green function given by (17). Next, we analyze the Holder regularity of the
mild solution to Equation (1) with respect to the time and space variables. Finally, in some
special cases (i.e., up(x) = 0 and (1) = 1), we have studied the stationarity of the mild
solution, both in time and space variables. We proved that the mild solution is stationary in
space, but not in time.
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Appendix A

We will prove Proposition 2 in this appendix.

Proof of Proposition 2. For any t,#' € Ry such that ' < t and x € R?, by using the fact

FGis(x = )(&) = FGp_s(x — )(&) = e (FGy_s(-)(&) — FGy_s(-)(8)),

then from (17) and the absolute convergence of the series in (18), one obtains

00 o /2
FG (@) - FGu (@) = 3 U ooy o)

< Z( Vg (1+g[3)77?) (|t—s\k—\t/—s|k)ﬂ (A1)

=0 T 1+kﬁ)
(—vIgl* (L + 183Dk«
t|ﬁz T(1 1 kp) P,

forallt,t' € Ry, where the last inequality follows from the mean value theorem. Further-
more, since the series in (18) is absolutely convergent, then the series in the last inequality
in (A1) can be bounded as follows with 0 < B < 1:

o v|§\ (1+2H)72)* VIé\ (14 [gP)r/2tP)k
g T(1+kp) - Z r
. 2)7/24Byk=1
sfwﬂ\5|“(1+\¢|2)”22k( L (rl(l+ +‘Ck|ﬁ); -
(A2)
" 2)7/2Byk=1
< v BIER (1 + 2P /22 ~l ggﬂé; -
B

=TT+ B WBg (1 + )77
Then, we have
,
| ds [ n@)IFC-s(x (@) = FGuy(x =) @)

o - (A3)
<lt—t| /ds/ T+ p) PR+ PP

= A+ Ay,

with
r2p

|+ _ 2B
A= =02 [ MO R B e R T R

and
2P

1 ap2p '
A=t s [ e AR T
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Thus, with (11), we have
Ay < pu(de)le— ',
g]<1
and
A<t [ N1,
[g1>1

Then, combining the above estimates for A1, A, and Proposition 1, we can conclude

the proof of (31).

Next, we can follow the similar arguments to prove (32) which will be divided into
three cases. Firstly, with 0 < B < %, we have

/ths /]Rd H(dZ)| FGrs(x — )(g)\z
t .
= [Jds [ () e P|Eg(—vie = s)Plel 1+ [Py

t 1 ?
< [t |, ds<1 +T(1+p) Wt —s)PIe[*(1+ \@W/z)
< [y HaRE =1

T(1+p)22%*r 1 aty o
1/2(1—2,8) ,/|§|>1(1_‘_|§‘2> y(d§)|t t ‘

= Cap|t — |28,

If % < B < 1, one obtains with Fubini’s theorem

/t,tds/ w(dg)| FGr—s(x — )(g)‘z
/ /‘Eﬁ v(t—s)P|E*(1+ |¢| )v/z)‘ s

1 2
/ / <1+F(1+ﬁ) Ty (t—s)Blg*(1+ |§\2>v/2> &
Denote by

t 1 2
/r' (1+F(1+/5)‘1V(t—s)ﬁ|€\“(1+ IC\ZWZ> *
t—t' 1 2
:/o <1+F(1+ﬁ)*1vuﬁ\él“(l+\él2)7/2> A

Mt,t’(g) =

Then, with the change of variable x = T'(1 + B)~'vuP|&|*(1 + |&*)?/2, we have
g p
1
1 I'(1+p) ) B /‘T(Hﬁ)’]V(t*f’)ﬂ\é‘\“(lﬂélz)”z 14 5
Mg(B) =2 —— "/ Bo(1 dx.
t,t (C) ﬁ <V‘é|“(1 + ‘é"Z)'y/Z Jo X ( + X) X
For || < 1, we have the following:
W(t t/)ﬁ

1 T(1+p) B Tt 14
Mt,t’(‘i)l{\é\gl}SB(W) /0 xP Tdx

=[t—F|.
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Now we will estimate M (&) when [¢] > 1. In fact, with 0 < 57 < “;;, we have

Vgt A+22)/2 g
1 F(l + ﬁ) B T(1+p) (t=t') 1.3
M@ < 5 (sm o) et

1 T(1+p) ; (A5)
=21 (wcw(l + |¢|2w2>

1 (T(1+p) %2%; 1 \%
i) ()

Then, combining the estimates (A4) and (A5), we can obtain (32).
If B = 1, by using the similar argument above, we have

‘/.tds / u(de)| FGros(x — ) (&)
= [ o) [|Ep(-vio— 91+ 2272 s
/‘ u(dg)|t — ¢

1
(3/2) 2 T(3/2) Mwjt—#|2[g* (1+|¢*)1/? 5
2 ! ’
+ (V\C| a+1eD 7/2) /‘§|>1H(dﬁ)/0 x(1+ x)"%dx

™

and we have
1

I'(3/2) )2/F(3/2)’1V\f*t’\7Ié’v\“(lﬂé\z)wz 5

2l 1 d
(vmw(mazwz 0 *(1 )

r(3/2) )2/ (3/2) Mule—r'| B[l (1122 .
<2 1 d
< <V‘§|a(1+|§|2)y/2 0 (1+x) X

(3/2 .
2<W) (1+F 3/2) |t —¥]2|¢] (1+‘§|2)7/2>

Szl-%—# (3/2) 1 |t—t‘2
v \1+[g

Then, we have that

[las [ wa2) 76 o(x -7

ur 1+ err(3/2) 1 Ea _
S</@<l ane=r 23R [ () ”(d@)t "

Since

FGios(x = )(§) = FGrs(x' = )(§) = (¢4 — @) FGy(-)(8),

then we have that
t
[ s [ m@]FCs(x =)@ = Frsd =) @)

t
bl
0 R4

= B1 + By,

) N
)€ — &% £6, (@) P
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with

2 _ e

ot .

— d/ i(¢
/ s [ pa)fe
_ / s / Al _ i)

0 |g]>1

The first term B; is easy and can be studied in the same way for any 0 < B < 1. Indeed,
the fact that the Fourier transform of Green function G given by (17) is bounded by 1, the
mean value theorem, and property (11) imply that

~()@)P

2 2
[ FG—s()(O)]"

t
Bi<C /[ d d —x, 6P
v<C s [ na) = 2)] o
12
gCt/lg‘Sly(déﬂx Y.

The other term B, is a little involved. We distinguish three cases depending on the values
of B. We first study the case 0 < < % Let 0 < p; < a + 7 — 17. Applying the mean theorem,
Fubini’s theorem, the fact 1 — e~ < 1 for all x > 0 and Hypothesis 2, then we have

B [ 08

<aflasf u \ @65 66 76 @)

@) _ e

"I FG()(@)

(A7)
< flds [ ue) P Bt =)l (1 1))
14
B r(l +‘[;) B 1 a+y—p1
<Ct1 257 oy pl/ <7> d o /2p1.
=T e \tege) M
For the critical case = 2, by choosing 0 < pr < m — 17, then we have that
t
By < Clr—x'P [ p(ad)lef= [[1Ep(—vlt—)Plel*(1+ 16"/ Pds
>
1 207
< 2CH |x — ¥ [T (3/2 v*l/ o P R A
b= X PTG/ o MO R+ ) (A8

aty
1 P2
< C2 e - v 2) /\¢|>1 (1 + ICF) #dE)

On the other hand, when § < B < 1,let0 < p3 < “;—TW — 17, then the similar arguments
yield that

B [lds [ M@DIEFPL—x PRIE (e~ E (1 1SR

C  (TA+B)\F s p 1\ 20
<ol ) 2 () T e e

Then, we can conclude the proof of (33) by combining (A6)—(A9). O

(A9)
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Abstract: Fractional integrals and inequalities have recently become quite popular and have been the
prime consideration for many studies. The results of many different types of inequalities have been
studied by launching innovative analytical techniques and applications. These Hermite-Hadamard
inequalities are discovered in this study using Atangana—-Baleanu integral operators, which provide
both practical and powerful results. In this paper, a symmetric study of integral inequalities of
Hermite-Hadamard type is provided based on an identity proved for Atangana-Baleanu integral
operators and using functions whose absolute value of the second derivative is harmonic convex.
The proven Hermite-Hadamard-type inequalities have been observed to be valid for a choice of any
harmonic convex function with the help of examples. Moreover, fractional inequalities and their
solutions are applied in many symmetrical domains.

Keywords: harmonic convex functions; Hermite-Hadamard-type inequalities; Atangana—Baleanu
fractional integral operator; power-mean inequality; Holder inequality

1. Introduction

Integral inequalities are fundamental to our comprehension of the cosmos, and there
are a great deal of straightforward methods available for determining the uniqueness and
existence of linear and nonlinear differential equations in which symmetry is a significant
factor. Convex functions are of great interest to researchers in many applied fields, such as
convex programming, because they are extremely important for the theory of inequality in
a wide range of applications. Convex functions are also of great interest to researchers in
many theoretical fields, such as probability theory. It is good to start by recognizing this
class of function.

Definition 1. A function f : I C R — Ris convex if for all @1, @, € I, the inequality

fltor+ (1 = t)@) < tf(@1) + (1= 1) f(@2) M
holds. A function f : I — R is concave in which the inequality (1) holds in the opposite direction.

In this case, convex functions play an important role in many areas of mathematics.
They are especially important in the study of optimization problems where they are dis-
tinguished by a number of convenient properties. Moreover, convex functions are used
to create a historical inequality, which is a kind of beautiful inequality in which one has
the ability to express the lower and higher limits as arithmetic means. It is critical in
numerical integration to understand the inequality described here because it is used in
error estimation formulas such as the trapezoidal and midpoint formulas (for more details,
see [1-7]):
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(P52 < ot [ g < LI 0) @

2 ~ @ — @1 Jo, 2 !
where the function f : I — Ris convex on I and f € L! (@1, @3]).
One of the generalizations of the convex functions is the harmonic convex functions,
which are defined as follows:

Definition 2 ([7]). A function f : I C R\{0} — R is harmonic convex if for all @01, @, € I, the
inequality

f(&) < (@) + (1— ) f(@2) ®

twy + (1 — t)CDl

holds. A function f : I C R\{0} — R is harmonic concave in which the inequality (3) holds in the
opposite direction. For more details about harmonic convex functions, please see [8—11].

A variant of the Hermite-Hadamard inequality (2) for harmonic convex functions was
proved by Iscan [7].

Theorem 1 ([7]). Let f : I C R\{0} — R be a harmonically convex function and @1, @, € I
with @1 < @y. If f € L[@1, @y]; then, the following inequalities hold:

f( 201 ) o @Dy [2 fx) dx < fl@1) erf(wz).

01+ @) — @y — @1 Jay x2

Convexity and integral inequality are topics that are explored in several works. This
type of research is oriented on examining the properties of Hadamard, Bullen, Ostrowski,
and Simpson-type inequalities, which can be discovered in the results of Static Neural Net-
works, as well as the properties of other types of inequalities. Every study introduced a new
strategy and opened new application opportunities for the literature. The articles [12-18]
offer additional information on convexity and integral inequalities in various directions:

Fractional integral inequalities benefit from the properties and definition of convexity,
and it has recently become an immensely important topic of research. A newly emerged
field in applied mathematics, called fractional analysis, is concerned with finding answers
to open problems involving fractional-order derivatives. After discovering this solution,
mathematicians have found themselves embarking on brand-new lines of inquiry due
to how much research interest there has been in the field for decades. In addition to the
Riemann-Liouville fractional integrals, fractional integral operators and fractional deriva-
tives have become major parts of applied mathematics and applied sciences. Solutions to
real-world problems are proposed by fractional integral and derivative operators, which
also improve the relationship between mathematics and other disciplines when it comes to
applications. Those interested in learning more about fractional integral and derivative
operators should begin with the articles [19-46]. An important concept, not long ago, that
has emerged is the Caputo-Fabrizio integral operator, which was established in the last
few years. This is how it is defined:

Definition 3 ([47]). Let f € H'(0,@,), @1 < @y, & € [0,1]; then, the definition of the new
Caputo fractional derivative is:

CFDrxf(x) _ M(“) /‘x

1—9(.(91

1—a

f(H) exp [,M} dt, 4)
such that M(«) is a normalization function.

The Caputo-Fabrizio fractional integral formula is:
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Definition 4 ([21]). Let f € H'(0,@,), @1 < @2, « € [0,1] So, the left and right sides of the
Caputo—Fabrizio fractional integral are:

(5517700 = Gy F0) + gy [ S0y ®

and

(1) 50) = g 0+ s [ 0 ©
where B(w) is normalization function.

Atangana—-Baleanu [5] has found a solution to the problem of the Caputo-Fabrizio
operator not being reduced to the original function in a special case, despite the fact that
the operator is an effective tool in the solution of many systems of differential equations.
The features of the Caputo-Fabrizio operator are present in the normalization function.

The power law is included in the kernel of some fractional order derivative and integral
operators as well as some integral operators. Nature does not usually exhibit power law
behavior. This novel derivative and integral operator incorporates the Mittag—Leffler
function [48]. The Mittag-Leffler function is required to model nature. This improved
the Atangana—Baleanu operator and piqued researchers’ interest. That the work uses
the Atangana—Baleanu operator for Hermite-Hadamard inequalities is unusual. When
the parameter is set to zero, the Atangana—Baleanu original function can be derived and
compared to the Caputo-Fabrizio results.

Definition 5 ([5]). Let f € H'(0,,), @1 < @y, « € [0,1]; then, the definition of the new
fractional derivative is given below

eotis) = 2L [ 7 e [~ "

Definition 6 ([5]). Let f € H'(0,,), @1 < @y, « € [0,1]; then, the definition of the new
fractional derivative is given below:

5evstsco) - 2L [ o, {_M}dt. ®)

1—adx Jo 1-—

Equations (7) and (8) have a non-local kernel. In addition, in (8), as a result, the
constant function returns to zero. The following is the definition of the associated integral
operator for the Atangana—Baleanu fractional derivative:

Definition 7 ([5]). The new fractional derivative with a non-local kernel of a function is associated
with the fractional integral f € H'(0,@,) as defined:

(A ) @) = /) + gy Lo OG-0, ©)
where @1 < @y, a € [0,1].

The authors of [22] described the integral operator’s right-hand side as follows:

11—«

I ) = i

flx)+ / f(t) ) lat, (10)

where @1 < @, « € [0,1].
Mathematical concepts can be thought of as having practical and theoretical signifi-
cance. Furthermore, among the qualities that make the concepts strong are that they solve

170



Symmetry 2022, 14, 1774

a deficiency, provide a new workplace orientation and are more functional than existing
concepts. The significance and power of fractional analysis investigations can be better
understood when seen from this perspective. The literature acknowledges an operator
whose definition and properties are expressed because it is popular in the domain of usage
and invention. The Atangana—Baleanu derivative and related integral operator have proven
particularly useful. Although many investigations on this unusual operator have been
completed in a short time, the results demonstrate that the operator is efficient and valuable.
We advise academics to undertake their own independent research to learn more about
new directions and trends in fractional calculus.

In [37], Set et al. proved new Hermite-Hadamard-type inequalities, which are for
functions whose absolute value of the second derivatives are convex, using Atangana—
Baleanu integral operators. Set et al. [37] used Atangana—Baleanu operators to generate
new and general Hermite-Hadamard-type inequalities and to make discoveries that better
explain physical phenomena in terms of the kernel structure and characteristics of the
operator. Selecting « equal to 1 will give a different classical Hermite-Hadamard inequality.
In the first place, an identity using Atangana—Baleanu was obtained by various integration
techniques, and on the other hand, a modification is made in this identity, and hence, a new
set of integral inequalities was proved.

During the course of the last three decades, the study of mathematical inequalities that
make use of convex functions has been recognized as a prominent field of research. The
researchers are looking for new generalizations of convex functions, and as a consequence,
new findings are being added to the theory of inequality as a result of their efforts. Within
the scope of the present investigation, we have made use of harmonic convex functions
in order to generalize a number of findings that are valid for convex functions. The study
initiated by Set et al. [37] provided a sound motivation for us to conduct similar research
toward harmonic convex functions. We first set up an identity using an Atangana—Baleanu
integral operator as well as the properties of harmonic convexity and the use of several
integration techniques to obtain new results of Hermite-Hadamard type. We also try to
make amendments in the main identity and applications of a number of known famous
integral inequalities to prove a new variety of integral inequalities of Hermite-Hadamard
type in the next section, with the property that the derivative of the function in absolute
value having certain powers is harmonic convex. The proven Hermite-Hadamard-type
inequalities have been observed to be valid for a choice of any harmonic convex function
with the help of examples. Moreover, the Figure 1 shows the validity of Theorem 7 and
Figure 2 shows the validity of Theorem 3.

8

0.000
-0.005
-0.010

-0.015

12

10

Figure 1. The graph shows the validity of Theorem 2.
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Do (ffl

@1

Figure 2. The graph shows the validity of Theorem 3.

2. Main Results

The following lemma will be used to show the Hermite-Hadamard-type integral
inequalities for the first time in the literature of inequalities theory. The following result
is actually a consequence of the sum of two symmetric integrals and is useful to obtain
our results.

Lemma 1. Let f : I C (0,00) — R be differentiable mapping on I° (the interior of I) and
@1, @, € I° with @y < @,. Then, the Atangana—Baleanu identity holds for fractional integral operators

« AB qa (x;wwll)"‘“ (& = )xf(@1) +@1(x — @1)(2f(@1) _f/(wl))
> I%) " B@)I(w)

23 - cole(x—a)l)

(22)"" [ 1xf(@2) + @l —x) (2f(@2) - f (@)
- B@)T(a) @x% (@2 — X)

(x—1) N 1—a 2aB(a+1)
+ e [‘;fl%{(th)(x)}— W(foh)(x)} - m
I {2 om0 |+ g (DS o) )
(a—1) N 1—w 20B(x+1)
S (e nen - S5 ene] + ZEtt s a
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| BB BER o0} + 5 B o h) )|

XZ « 11—«
s B0} - FSHE R )]

@7

2 « 1—w
+ g [0} - FSHFom )]

o (sz((i)zfx) @) — X arl 1 potl " @y X
~ B ( @x > /o (tx+(1—t)w2)4f <tx+(1ft)wz>dt
c’Dlx(x—C’O]) X — @1 arl 1 (1—t)“+1 /" 01X
"B W) ( X1 > /o (tc01+(1—t)x)4f (tww(l—t)x)dt'

1
@7 @1

where h(w) = -, w € {

IU’

] x € [01,@7] and « € [0,1].

Proof. We observe by integration by parts that

1 1 (1-1) / 1x o 1
B(a)I'(w) /o (tog + (1 —£)x)? (twﬁ(lft)x)dt_ B(a)I'(w)

1 f/((i)l) 1 (1 *f)oH—l (Dlx(JC*(Dl) /" w1Xx
at+1 x2 +/0 a+1 (tw1+(17t)x)4f (twl-i-(l—t)x)dt (12)
1T1-0)*"" 2(x—a@y) X
+/o atl (to+(1—t)x )3f (twﬁ(lft) )dt '

X

From (12), we obtain

x—1 1 (1-t) @1
B(a)T'(«) /o (tw1+(1—t)x)2f <tw1+(1ft)x>dt

201 1 (1—1) / 01X . 1
* Bl (ot (=t (tx+(1ft>w1)"“s<a>r<a> 13

f (@) [ et U
X{ Srentan) | <twl+(11t)x>dt}

By using the definition of Atangana—Baleanu fractional derivative, we observe that the
following equalities hold

@1Xx
f() tw1+l f)x Zf (tlerll t)x)dt
_ a—1 @1x
= BT @ x(x—a1) fo —1)° d[f<ta>1+(ll t)x)]

1 1 « = a—1
= 7B(o¢)(l"a(a)(;{3(c(x)—wl wlx‘zx Zol ( wlxl) O] f%l (w* %) f(%)dw (14)
__ (a=1)f(@y) ( )
B(a)T' ()@ x(x—@7) wlx(x w1 X—@q
<[P em@) - s ron )
u’)l X

and
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201 1 (1 — f)a / 01X
B(a)T(a) /0 (tor+ (1— t)x)3f <t(01 +(1- t)x)dt
_ 2 1 (1 — t)'x w1X
- wmasar@ b wra e (@ )

_ 2f (1) B 20 /1 (1-1t) ( @1x )dt
x?(x —@1)B(a)T(w)  axB(a)l(a) Jo (t@; 4 (1 —t)x)?" \t@1+ (1—t)x

20 To(1—p)! @1x
Jrxz(x —@1)B(a)T' () /o tog + (1 — t)xf<ta)1 + (11 — t)x)dt (15

2f(@1) Z(X‘%‘l)aHB(Hl)

x2(x — @7)B(a)T(a) @2x3(a + 1) B(a)

I {0 om0 |+ g (B o) )

@] x

+2<"‘1‘”1)1) {’glg{h(x)(foh)(x)} - ;(;‘;‘h(x)(foh)(x)}

@1 X2 (x — @

By applying (14) and (15) in (13), we obtain

@y a+1 ,
(5a) [(a 1)xf (@) + 201 (x — @1)f(@1) — @1 (x — @) f w}

B(a)I'(a) @1x2(x — @)

(a—1) « 1- 2B(a+1)
LR rnen@ - g )(f L e
< {2 S (MR )] (16

2

e ;iflg{h(xwoh)(x)}—Wh(x)(fo )(x)}

_chx(x—cm) X — @1 arl 1 (1—t)“+1 " @1X
~ B(«)l(a) < Xy > /0 (th1+(1—t)x)4f <f@1+(1—t)X>dt'

Now, we consider the integral

1 1 £ / @px
B(a)T(w) /fO (fx+(17r)w2)2f (tx+(12 t)wz)dt
f (@) 1 1l @x(@
P BWT@ B 7 T e e (e )t 17)

_ 1 1 patl 2(@y—x) f ( @)X dt.
B(a)T(«) JO a+T (tx+(1—t)@y)° tx+(1—t)@,

which gives

a—1 t / @0 X
B(a)T “)/ tx+(17t)a>2)f<fX+(1*f)wz>dt

20, 1 e / @y

B(a)T(w) / (tx+(1ft)c02)3f (tx+(1ft)w2>dt (18)
_ fl@) (sz(wz - x) patl " @)%
~ 22B(a)T(a) / (tx+ (1 — Hay)* (tx+ (1- t)a>2>dt'
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It is easy to see that

a—1 1 t / X
BT e (tx - t)an)dt

L eenfe) @ D(E) 9)
@yx(@y — x)B(a)T' () @rx(@y — x)

<[ BBFom@) - g (Fom )

and

2@ ' [
B(a)I 2“)/ tx+(17t)a72) 3/ <1‘9er(12f f)a?z)dt
_ 2oy )
(zx) ( ) @232 (@ — )
(w‘zzxx> sz (a+1)
"~ @2x3(a+ 1)B(a) [

{ABI“{h( (o))}~ ( j (x)(foh)(X)} (20)

o

Pr{t@P N} + 5 <h<x>>2<foh><x>}

@ X

A combination of (18)—(20) gives us

@y—x a+1 ,
(%) [(a 1)xf(@2) + 203(@ — 1) f () — (@2 — 3)f (@2)}
B(a)I' () @x% (@ — x)

(a—1)

D[ o) - g o]+ ]

@3x3(w + 1)B(a)

o

|1 {0 om0} + 5t )R o] @

+w§2 [ o) - sk en @)

_ (,’DzX((Dz — x) @) — X ol g+l " @rX
- B(w)I(a) ( @2x > /0 (tx+ (1 - t)ch)4f (tx +(1- t)CDZ)dt'

The addition of (16) and (21) gives the required result. [

We also recall some special functions which we use to give our estimates.
The Beta or the Euler integral of the first kind and hypergeometric functions are
defined as

1
B(a, B) =/0 N1 - pP w0
1 R —p-1 —a
2Fi(a, By z =7/ PrA - P 1 —z)™%dt, v>B>0, |z| <1,
(e B;7,2) BBy —p) b (1-1) (1-zt) p |2
respectively, (see [35]). The regularized hypergeometric function is defined as

_ 2hi(a, B, 2)

where I'(7y) is the gamma function.
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We will now be able to generalize the Hermite-Hadamard-type inequalities using the
harmonic convexity. One can easily observe that there is symmetry even in the estimates
q>foh< 13 AP 1"‘> '

@ X @ ¥

of

Theorem 2. Let f : I C (0,00) — R be differentiable mapping on I° (the interior of 1) and
@1,@; € I° with @ < @. If f € Lyi[@y, @) and ‘f” is a harmonic convex mapping on
[@1, @3], then the following inequality for Atangana—Baleanu fractional integral operators holds
‘cpfoh( 514,48 I)\
((71 x ((72 X
<G (8) T [pevernolf @] s p@ el @] @

)

colx(x @)

T BWrw) (x;m‘?l) ! [4’3(@1/@2'“ x ‘f (@1)‘ + Pa(@1, @2, ; X)’f

where
@ (@2 — 2ax) oa(a? + 30 +2) 2F1<1,1x+3;0c+4;1 — w%)
¢1(@1, @, 0;x) =
605x2 603 (a + 3)
a(a2—1) 2F1(1,a+2;:x+3;1 - w%)
- 60k (a+2) '

@ (20% — acpx + a( + 1)x?)

@1, @, 0;X) =
92(@1, @2, ;%) 633
a(a+1)(a+2)r(a+3)zﬁl(1,a+3;a+4;1 - ﬁ)
- 603 ’
207 + a(a +1)x? — @ x
P31, @2, 0;x) = 6
w(w+1)(a +2)I(a+3) 25 (L, a+ 41— <)

’

M
6@;x

(0% —2001x) (a +2) — a(a? —1)x2
6(a +2)@fx?
a(w+ 1T (a+3) (3@ + (x — 1)x) 2 F (1, La+ 41— <)
6x

Pa(@1,@2,0;x) =

7

X € [@1,@], « € [0,1], g > 1, B(a) and I'(x) are the normalization and gamma function,
respectively.

Proof. According to (11) of Lemma 1, we obtain

'qpfoh( By AP 1“)

@ X @ X

@x(@—x) (@, patl
< B(a)I () (wzx) fO (tx+(1—F)@y)*

@ux(x—ay) (x=o; \** (1 _(1-p*"!
T B (’“"11) Jo (tor+(1—t)x)*

f”(tx+ 1— th)’dt 23)

v (%
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. n . . . .
Since |f | is a harmonic convex mapping on [@1, @;], we obtain

a+1 p
/0] (tx + (tlit)wz)‘* / <tx+ (Lil)Zf B, )“”

‘ / ta+1 t) ’f 2)’ / pot2 dt

(tx+(1 (tx+ (1 - H)ay)*
@ (@3 — 2ax) tx(oc +3vc+2)2F1(1,a+3;0c+4;1—(72> ”
= +
605x2 603 (a + 3) @

@ (203 — a@yx + a(a 4 1)x?)
6@3x3

£eo)+

(a2 —1)2F1(1zx+2:x+31 )
603 (2 +2)

"

f'(@)]

a(a+1)(w+2)0(a +3) o F (1,a+3;zx+4;1 - (gz)}

4
605

and

e,
/o1 (t(m(l-l- (i)— t)x)* / (M’l +w(11x* t)x> ‘dt

" 20?2 + afa +1)x% — ayx
< 1
<|f' @) [ st
a(w+1)(a+2)x°T(a +3)2F (L, Lo+ 41— <) 25)
633
+’f”( )’ @? — 2a@1x) (0 +2) — a(a® —1)x?
x
6(x +2)fx?
zx(a +1)al (2 +3) (30 + (a — 1)x) 2 F (1, o+ 4,1 — <L)
62 ’
Applying (24) and (25) together in (23), we obtain the desired result. [
Corollary 1. The substitution of x = 4%?41-?@22 in Theorem 2 produces the following result
. (ABpr  ABm L 201@(@ @) (@ —@r\"
foh\ 1 taj+ays 1 Ltogj+ay >~ 2 201 @
@ o, ® Zope (@1 + @2)"B(a)T' () 102
201 @ n (2010 201@ "
2 | 200103 102 . 2010
X {(@2 |:471 (@1,(02,0(, @ +w2> f ((Dl +(:(72> ‘ +¢l <wlrw2/“r @ +(D2> f ((DZ)” (26)

"

2010y
@1 +

201@; >
@1 + 02

n( 2001@

2 142

+@7 | P3| @1, @02, a; @ + 4| @1,@02,1;

1|: 3( 1, W2, 4, ( l)’ 4( 1, W2, 4, f ((Dl (DZ)H },

where

20,25 ) (43 +2) 2R (L + Za 4 250 )

@1, @, a;
4)1( L o ¥ o, 603 (2 + 3)

2 @y —@
2@~ 1)2R (La+ 20+ 5 Z58) (@ 1 05)(@y(4x— 1) — @)
603 (a +2) 2434 ’
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o <w1 O 16 2@01@> ) _ (@1 + @) (@100(@1 — @2 + 201) + (@1 + @7))

@1 + @ 24@3 03

a(a+1)(w+2)T(a +3) o Fy (1,zx +3a+4 @2*‘91)

7 @1+@)
’

1
605

¢ (@1, @y, 2010y > _ (6’01 + (Dz) (0((’02((272 — 6’01) + (6’01 + (02)2 + 2062(0%)

@1 + @ 24w0t®3

a(e+1)(a+2) (@1 +@)T(a +3) 2 Fy (1,1;a +4 ‘Drwl)

2y
120} @, !
p ((D o g 20102 ) _ (@2 +2(1 —20)@1@;) (o +2) — (a(da(a + 1) +3) — 2)@3
T o+ o 240}@3(a +2)

N (w4 1)T( +3) (30 + 200 + @) o F (1, Lo+ 4; B )

’

120},
« € [0,1], B(«) and I'(«) are the normalization and gamma function, respectively.

Theorem 3. Let f : I C (0,00) — R be differentiable mapping on I° (the interior of 1) and
@1,@, € I° with @, < @y. If f' € Li[@1, @] and ‘f”‘q is a harmonic convex mapping on
[@1, @3]; then, the following inequality for Atangana—Baleanu fractional integral operators holds

1
o) ABpu AB o | < 1 P | @yx(@y —x) (@ — x o+l
foh{ 111,11 11 >
o x @ x ap+p+1 B(a)I'(a) @)X
(le(x — @1)

B(a)I'(«)

) <xa:co?1 >a+1 [4)3(@1'@2"7”{) ‘f” (@) ‘q + ¢a(@1, @2, q;x)’f”(x)’q} ' }

<[or@r, @] (] + gaton @] (@2)]'] + @7

where @XM 2@l My — 402 Mg 4 24 4 4t M
p1(@1,@2,4;%) = =2 2~ 2 977 2 7
2(y — x)*(84%2 — 69 + 1)
@, Mx—4 (xwgq(w2(4q —2) —4gx +x) + w§x4‘7>
Pl @2 i) = 287 — 6 + 1)@z — 2 ’
(D;4qx*4‘7 (xw%ﬂ(wl (49 —2) —4gx +x) + w%x‘l‘?)
4)3(@1! w7, q, x) =

2(8¢% — 69 +1) (@1 — x)? '
@p x4 (xzw;*q — o1 x¥(@1 (49 — 1) + (2 — 4q)x)>
2(8¢% — 69 +1) (@1 — x)? ’

pl4+ql=1,x€[@,@],ac01],9>1, B(a)and () are the normalization and gamma
function, respectively.

@a(@1,@2,4;x) =
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Proof. Taking the absolute value on both sides of Lemma 1, applying Holder’s inequality

q. . .
and using the fact that ‘ f ”‘ is a harmonic convex mapping on |1, @], we obtain

)' < w<w) ( [ plat) dt)%

B(a)T (a) @)X
f// @x t>
(tx+ ) wz (28)

p(zx+1 dt)%

dt)q.

It is easy to observe that
1 ! 1 1 1
/ ) gp = / (1—ppeg =+ 29)
0 0 ap+p+1

G .
Since ’ f ‘ is harmonic convex on [®@1, @], we obtain

“Pfoh( By AR 1Y

@] X @

1 1
x (fo (tx+(1—H)@y)™

@1x )

f (tw1+(1—t)x

1
. <f0 (tor+(1—1)x)™

q
1 @y X ) ‘ At

1 "
/o (tx + (1 — H)y)™ f (ter(l*f)‘ﬂz
L[a=nlf @+ @]
dt

= /0 ( 47
x+ (1—1)@7)
- 4qq + a2 4 4(0;4‘7111

) (30)

@,
2(y — x)*(842 — 69 + 1)
. w;4qx’4q <xw§q(a)2(4q —2) —4gx + x) + @3 4‘7) ,
267 —6g + D@z~ 27 !
1

1 " @1X
/o (toy + (1 — t)x)™ f (tw1+(1*f) )
Myt (xw4q(w1(4q 2) —4gx + x) + @? 4'7)
= 2087 — 67 + 1) (0, —x)2

|:24q 2(271 4q 4@

(‘Dz)‘q

and similarly, we obtain
q
dt

! (31)

|

cof4qx_4q (xzw;lq —@1x¥ (o1 (49 — 1) + (2 — 4q)x))
* 2(8¢7 — 6 + 1) (@1 — x)2

|

Applying (29)-(31) in (28), we obtain (27). O
Corollary 2. In Theorem 3, especially when we take x = é‘f}fgz, we obtain

1 +1
20107 (@7 — @1) 1 P[0y — @
2010y

‘q)fo}z( 1 Iw1+wz/ 1 I%1+w2>‘ = 5
(@1 + @) *B(a)T () \&p +p+1

@ 2010y @  201@)
1
201® ” 201 @ q 201 @ ” a4
2 X 1402 1402 . 102 ’
X< @ ©1,7,7; @1,@3,7; @) 32
{ 2{(”1< ! 2q<®1+@2> <w1+wz> +qu( ! ”w1+wz>f( 2) ] G2
1
201 > q ( 2001 ) ”< 2001 ) "r
+ wlw!; 7
Paf O @24 @01 + @7 @01 + @7

2
+@ @1,@2,4;
1[(P3( 1 @1 + @2
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where
—4q 4
(‘D o . 20102 > B 4@%@?%22) + (@1 + @)@, (@1 (4 — 3) — 402 + @)
P1{ @1, zlq,w1+wz = 2842 — 69+ 1) (01 — @7)2 ,
_ 2 —4q
(w o g 20102 ) _ (@1 + @)@, 4 - 201(5?%2) (20019 — 2@02q + @)
PO 0+ 0,) T 2B 67+ 1) (@1 — @2)? BF —6g+ D)@ —@)?
N 2 —4q
<(D O 2010y > _ ((D1 +(,02)2(01 4 B (92<w?i‘gfz> (@1(274(1) +4('02q)
P\t o v @,) T 2847 — 60+ 1) (@1 — @2)? (87> =69 +1)(@1 —@)? '
)
2 ( 2010 _
<w 0, q; 221D ) _ (@) (@ + @)1 (49 — 1) (@1 — @) +202)
P\ Or @20 @1 + @2 (842 — 69+ 1) (@ — @7)? 2(8¢%2 — 6q +1)(01 — @) !

p gl =1x€ [0, @], a€[0,1],9 > 1, B(a) and I'(«) are the normalization and gamma
function, respectively.

Theorem 4. Let f : I C (0,00) — R be differentiable mapping on I° (the interior of 1) and
@1,@; € I° with @ < @y. If f € Li[@1, @] and ‘f’l‘q is a harmonic convex mapping on
[@1, @3], then the following inequality for Atangana—Baleanu fractional integral operators holds

@yx(@ — x) (@ —x\*T1r 4 1
1) ABID( AB I!x < 2 L P P
‘ Jel (%1 i@ 7)1 B()(x) \ @ox { *4P(w2’x)}

f”(x)\q + (aq+q+1)(f”(wz)\q % @1x(x — @) (xfcol)”l

(ag+g+1)(ag+g+2) B(a)T(«) X1 33)
. L @g g+ )| @) + |||
4 [Z

wen] | ey | -

where p~' + g7 =1, x € [@1,@,] ,« € [0,1], 9 > 1, B(a) and T(«) are the normalization and
gamma function, respectively.

Proof. Taking the absolute value on both sides of Lemma 1, applying Holder’s inequality

. 9. . . .
and using the fact that ‘ f ”‘ is a harmonic convex mapping on [®@1, @,], we obtain

— e\ v
‘q)f o (A%g]]if Ii)‘ = (D?fx(g;(a;) (wtzozxx> </o (tx + (1 1— t)wz)4pdt>
x </01 FeD (1 - t)‘f“(x))q + t‘f”(wﬁﬂdt) !
_ _ a+1 1 %
+CD};C(EJSF(:SI) (xxw?1> </o (toy + (117 £)x)* dt) Gy

x (/01(1 [ —t)‘f”(wl)‘q—ktf”(x)‘q]dty.

It is easy to observe that

1-4p
2

1 1 gt — Y —w
/o (tx+ (1— @) (4p—1)(@2—x)
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and s
1 e

1
/o (tor + (1 —t)x)* = (4p—-1)(x—@1)

It is not difficult to notice that

1 ; 1 ) 1
/ #ED (1  f)dt = / H(1— )70+ g =
Jo Jo (ag+g+1)(ag+g+2)
and
1 1 1
/ pIE D) g — / (1—p)feflg = —
0 0 aq+q+2
Hence, (34) leads to the proof of the inequality (33). O
Corollary 3. In Theorem 4, especially when we take x = é‘oj_‘(ooz , we obtain

o AB 00
q>th Iw1+a72/ 1 Iml+w2
1171 20 1@y @2 21 @y

1
20,03(@ - 1) ““ (172 7417 o Zwlwz)]?
— (lerwz)ZB ()T() Zwlwz 2 74p 2/ &1 +@;

.
=

‘ q

(35)

I (201 @
% (@11022)‘ gt tl) ‘f @ +@?|L —4p ( 20,@) )7
(ag+q+1) (ag+q+2) 1 *4P @1+@; " V1

. {(%“Wf”wﬂ ”(ﬁl%)'q] ;}
(aq+g+1)(aq+q+2) ’

where p~ 1 + 471 =1, x € [@1, @], « € [0,1], g > 1, B(«) and T (&) are the normalization and
gamma function, respectively.

Theorem 5. Let f : I C (0,00) — R be differentiable mapping on I° (the interior of 1) and
@1,@; € I° with @, < @y. If f € Ly, @,] and ‘f”‘q is a harmonic convex mapping on
[@1, @3]; then, the following inequality for Atangana—Baleanu fractional integral operators holds

o )

@px(@y—x) (wz—x > atl

‘91 ¥ @y B(a)I'(«) @x
1 1 (wl,w2,q;x)|f”(x)q+<p2(w1,w2,q;x)f”((ﬂz)q:|
(ap+p+1) q
plap+p (36)

@1x(x—@1) [(x—@ atl 1
+ e ()

4’3(‘91/‘92/’7?3‘)‘/1 (‘91)q+¢4<wllw2/’7?x)f//(x>r]:| }
+ 7 ’

where @1(@1,@2,4q;x), ¢1(@1,@2,4;x), ¢1(@1,@2,q;x), and ¢1(@1,@,,q;x) are defined in
Theorem 3, p~' +q~' =1, x € [@1,@,], « € [0,1], 9 > 1, B(«) and T (a) are normalization and
gamma function, respectively.

Proof. Taking the absolute value on both sides of Lemma 1, applying Young inequality

q . . . q .
xy < % + % and using the harmonic convexity of ’ f”‘ on [, @], we obtain
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(@ — x) [(@y — x\*TL 1 petl
'q>foh</flg,’f1fj>‘§ (2 )< 2 ) / :
@ x @ x ( ) ( ) @y X 0 (tx+(1—t)(i)2)
(D]X x—(,’Dl) <X—(Dl> 1 (1—t)a+l
@ ) o Gyt (- )

(i

4 f// (ta)l +(D(11x— t)x) 'dt

(sz((Dz — X) @) — X a+l 1 1 (a+1)
<orw (ar) [ 7
1 1 1 /" WX >‘qd (Dlx(x—(i)l) (X—(Dl>”+l
+‘I /0 (tx+ (1 — D)™ f (fx +(1-t)@ t B(a)I' () xa@q

1 /1 1 /1 1 " 01X q
x|= [ (@=nPeDgry = < 1 > drl.
L’/o =1 q-/o (toy + (1 —t)x)™ f tor 4+ (1 —t)x

The integrals involved in (37) have already been evaluated in the proof of Theorem 3. This
proves the proof of the result. [

201 @y

Corollary 4. In Theorem 3, especially when we take x = Z-E22, we obtain

2010 @ — @\ 1
ke 52| S (ot @) BT \ 2012 paptp i)
) q q
i ¢1 (wlr @2,4q; @‘fi‘fpzz) ((0(1941:%22 ) ‘ + ¢2 ((Dll @7,q; (O?Jlf(?ozz ) ‘

q

" (@)

1
@ {P( (38)

ap+p+ 1)
‘(o)

' q
(@1)‘ + @4 (@1,@2, q; wlfﬂzz)
q

[
L o(orer s 32)

201 @; 201 @; 201 @:;
where g (@1,02,4:222),  gi(@,@,5232),  gi(0n@02252),
and ¢q ((271,(02, q; w“g}r‘f’; ) are defined in Theorem 3, p~' +q7' = 1, x € [@1, @3] , & € [0,1],

q > 1, B(«) is the normalization function and I'(«) is the gamma function.

Theorem 6. Let f : I C (0,00) — R be differentiable mapping on I° (the interior of 1) and
@1,@; € I° with @ < @y. If f € Li[@1, @] and ‘f”‘q is a harmonic convex mapping on
[@1, @3], then the following inequality for Atangana—Baleanu fractional integral operators holds

% o AN
()| = (o) { S ()
F@ +@+a+D|f @) - ey
q(aq +q+1)(aqg +q+2) B(a)T(a)

1-4p _ w;*‘l%’

X
pdp — 1) (@2 — x)

+ (39)

" q " q
X(x_@)m o - (wq+q+1)|f @) +[f )]
x@q pp -1 (x—w1) qlag+qg+1)(ag+q+2)

where p~! +q71 =1, x € [@1, @], « € [0,1], g > 1, B(«) and T(«) are the normalization and
gamma function, respectively.
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Proof. Taking the absolute value on both sides of Lemma 1, applying Young inequality

q . . . q .
xy < % + % and using the harmonic convexity of ’ f”‘ on [, @], we obtain

(P

(sz((Dz — x) @) — X axl 1 t‘x+1'
= Bl < @2x ) /0 (tx + (1 — t)p)*
colx(x — (Dl) X — @1 arl (1 — t)a+1
"B (W) < Xy ) /o (to; + (1—t)x)*

# (rritene) |

f <th1 +w(11x_ t)x) 'dt

1 /1 S (40)

(sz((i)z — x) ((02 — X)DH—l
= B@)l(a) \ @x pJo (tx+ (1—t)@y)*
1 1 " Wy X q
2 q(a+1) et dt}
+q/0t f (tx+(1ft)wz>

(D1x(x—co1) X — @1 at+l 1 1 1
B(a)I'(w) ( X ) p/o (tog + (1 —£)x)*

(et

After solving the integrals involved in (40), we obtain (39). O

dt

1 -1
- 1—+ q(a+1)
+ fa-n

201@)
@1+@y’

1
@ (ABV Aw) << 1 ) wzxwzfx)(wz—x)““
for\ 111 1 M1 )| S
B x @y % ap+p+1 B(a)T' () @rx

At ol +f’/(vc)(q+(t><t7+t7+1)\f"(wz)r7 @1x(x — @)

p4p —1)(@2 — x) glag+g+1)(aqg+q+2) B(a)I'(a)

Corollary 5. In Theorem 3, especially when we take x = we obtain

(41)

" q " q
(xf(m)w o - (wq+q+1)|f @) +[f ()]
x@q pap—1(x—w1) qlag+qg+1)(ag+g+2)

where p~' + g7 =1, x € [@1, @3] , &« € [0,1], 9 > 1, B(a) and T(«) are the normalization and
gamma function, respectively.

Theorem 7. Let f : I € (0,00) — R be differentiable mapping on I° (the interior of 1) and
@1,@; € I° with @, < @y. If f € Ly[@,@,] and ‘f”‘q is a harmonic convex mapping on
[@1, @3], then the following inequality for Atangana—Baleanu fractional integral operators holds

, @ox(@r — x) [ @y — x\ ! 1-1
o (1011 )| < 2O (923 01,0, )1

@ ¥ @y B(a)T'(a) y%e
1 a+1
[ o] ioven 0] e+ S (2 )

(42)

stz 0] gtz 5| (@) + pot@ron )| (]| }
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where
@ (—ax(@ + x) + @2 (207 + x) + a?x?)
@1,@2,q;x) =
1 (@1, @2, 4; %) 6ok
tx(lxz71)r(a+2)2ﬁ1(1,0¢+2;0{+3;1*%2)
B 603 !

a(a2 + 30 +2) oFy (1,1x+3;,x+4;1 - m%)
6(x + 3)@3

(@2 =1)2R(La+2a+31- %) o)(@ — 200)
+
6(x 4 2)3 63 x2

o (@1, @2, q;x) =

’

@ (203 — a@yx + a(a + 1)x?)
633
a(w+1) (2 +2)T(a +3) o F (1,tx+3;¢x F41— w%)

4
605

P3(@1, @, q;x) =

@1(201 + x) + a?x? — ax (@1 + x)
63 x3
a(a? —1)x°T(a +2) 2F (1, ;a+3;1— )
a 6073

P4(@1, @2, q;x) =

’

202 — ayx + aa +1)x2
63 x3
a(w+1)(a +2)x°T(a +3) o (1, a + 41— <)
63 x3

P5(@1,@2,q;x) =

7

(0% — 2a01x) (2 +2) — a(a? —1)x?
x+2
a(a+1)aT(a +3) (31 + (¢ — 1)x) 2 (1, L + 4,1 — <)
62

P5(@1, @2, q;x) =

’

qg>1x € [0,@],a € [0,1], B(a) and I'(x) are the normalization and gamma function,
respectively.

Proof. Taking the absolute value on both sides of Lemma 1, applying power-mean inequal-

q
ity and using the fact that ‘ f ”‘ is a harmonic convex mapping on |1, @], we obtain

‘(I)f"h(m] 1@:,/2}2 1%)‘ < W(w‘é;x>a+l (./61 mdty,
x (fol - [(17(tt)x+(1X))t) 2)? ‘ ]dt>$
(n <1*f>““[i:;3+;;<f;;!; %)?

Evaluating the integrals involved in (43), we obtain (42). [

N

(43)

I
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2001 @)
@1+@y’

D AB [a AB u < 2010 (@=®)) (@p—a att
foh| 1 tojt@ys1 fop+@ = (w1+wz)zB(uc)F(:x) 2@1@;

@1 2w1@y @ 201@)
1-1 q

2 . 20109 q . 20109 (201 @y

X {@2 [4’1 <¢01, @2, 55w )] [ll’z (01,@2, el Vi G e
a7 2 -5
2 . 201 @ q
(@)|']" + @ [a (@1, 2,0 222 )]

Corollary 6. In Theorem 7, especially when we take x = we obtain

(44)
f//

20 @
+s (@1, 2,0, 2422 )

1
. 201@ /" q . 201@. (200, \ |14
[ (n @2, 222 ) [ @[ + e (@r, 000 22352 ) |7 (22 )] }
where
201, (@1 + @) ((@(2¢ —3) +2)@F — (¢ —3)@1@2 + @3)
1| w1,@2,4; = 34
@1 + @) 24@3 @05
4ar(e? = )T (e +2) 2R (La+ 20+ 31— 225
2403 ’
2010 @0+ @) (@01(4a — 1) — @
¢2<@1/(D2r‘7} 172 ) = ( ! 2)( 1(2 1 ) 2)
@01 + @ 24@7@,
a(a? = 1) 2R (La+2a+3 22 )
+
6(x +2)@3
pc((xZ +3:x—|—2) K (1,:x+3;oc+4; gi;gé)
- 6(a +3)d ’
2010, ((501 + @2)(2{,’0%062 + C’Dlﬂk((ﬂl — (Dz) + (@1 + (Dz)z)
P3| @1, @2,4; = 31
@01 + @ 24@3 05
da(a+ 1) (a+2)T(a +3) 5 (1,1)4 +3at+ 41— wffgoz)
2403 ’
201®; (@1 + @) (@2 + (w(2a — 3) +2)@3 — (@ — 3)@1@3)
Py | @1,@2,4; = 1.3
@1 + @ 240t @3
20(a? — 1) (@1 + @) @3l (1 +2) o Fy (1, e+ 3; B2t )
240} @3 ’
2010y lX(Dz((Dz — (,’D]) + ((01 + (172)2 + 2062(17%
Y5 | @1,@2,9; = )
1 + @7 24@7 @3
20(a -+ 1) (@ +2) (@1 + @2)@3T (2 +3)2F (1, Lo+ 4 %2 )
240} @3
o oo g 2@1@2 ) _ (0 +2) (@2 +2(1 — 2a)@107) — (a(da(a+1) +3) — 2)@3
e | @1, zlﬁl,wl+w2 = 12

20(a + 1)@ (a + 3) (301 + 200y + @7) 2 Fy <1, La+4; 9557 )

4.2
247 @y

+

7

g>1x¢€[w, o), €l0,1],q>1, B(a) and I'(«) are the normalization and gamma function,
respectively.
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We mention here an important result to prove our next results for concave functions.

00) — R be an HA convex function and [y, @,) C I° (the interior
> 0a.e. on (@1, @3] with fgf w(t)dt > 0, then

h( 22 (t)dt) _ fwlzh(t)w(t)dt.

@ w(t) @2
s ) L e

Theorem 8. Leth: 1 C (0,
of I). Assume also that w(t)

<

Theorem 9. Let f : I C (0,00) — R be differentiable mapping on I° (the interior of 1) and
@1,@; € I° with @, < @y. If f € Li|@1,@,) and ’f”‘q is a harmonic-concave mapping on
[@1, @3); then, the following inequality for Atangana—Baleanu fractional integral operators holds

‘d>foh< I”f/‘f’l“)'
@ X @ X

Wrx(wy — X @) — X -+l "
< ZB(EX)I%(“) ) ( 2)23( ) ‘f (Kl((ﬂl,wz,q;x))‘ (45)
@1x(x — @) (x — @1 atl, .
+ B(a)T(a) ( X ) ‘f (r2(@1, @2, 4;%))/,
where
(X((X + 1)x2r(ﬂé +2) 2151 (1,0( +2,0+31— @iz) +(2?2((02 _ (xx)
x1(@1,@2,4; %) = ,

2.2
2w5x

w(w+ 1)l (e +2)2F (1L, a4+ 31— S + @0 — ax
201 x

K (@1, @2,4;X) = ,

x € [@1,@,] , & € [0,1], B(«) and T'(«) are the normalization and gamma function, respectively.

Proof. Taking the absolute value on both sides of Lemma 1, applying Jensen’s inequality for

harmonic convex mappings and using the fact that if ‘ I ‘ is a harmonic-concave mapping

! . . . .
on |1, @;] then ’ f ‘ is a also a harmonic-concave mapping on [®@1, @;], we obtain

om( L1 21)|
(DzX((Dz—x) @Wy) — X el 1 ta’+1
= B ( @rx > /o (tx + (1 —t)@y)*
@ox(x —@1) [x—@ \*Tt 1 (1—-p*t?
BT ( X1 ) / (tog + (1 —t)x)* (f‘01+(1

@x(@ — x) (@ — x\*T|
: 2(“)1%(“) < é)zx > f (jo taﬂ ) dt

7 (e )|

) ‘dt (46)

(tx+(1—t)@7)°
@x(x — @ —@\ Y @
n 1x(x ) [x 1 f 1951 dt.
B(a)T'(a) X1 ot
(to1+(1—H)x)°

Evaluating the integrals involved in (46), we obtain (45). [
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Corollary 7. In Theorem 7, especially when we take x = L%‘Djr‘gz , we obtain

21y

1
2010y (@2—@1) [ @y—aoy \*T
q:'h Iiﬁﬂo AlBIerw < 1222 ! (2 l)
fe ‘01 2(}71@22,@ T e (@1+@2)"B(a)T (a)

(47)
SEILCIEWE CY)[ ERET)

}
where

201y
K1 | ©1,002,4;

@1 + 0

(@1 4 @) (@ + @ — 2007) + 4@ 1a(a + V)T (& +2) o (1,« F2a+31— 22 )

@1+@;
4@1@> (@1 + @) ’

[
%(Dzl) + @1 — 200y + @2
4010 !

201@; 20{(0{+1)(@2F(0{+2)2ﬁ1( ,1;
o\ @1, @2,4; ot )

x € [@1,@], « € [0,1], g > 1, B(«) and I'(x) are the normalization and gamma function,
respectively.

Theorem 10. Let f : I C (0,00) — R be differentiable mapping on I° (the interior of I) and
@1,y € I° with @, < @,. Iff” € Li[w1, @,) and ‘f”‘q is a harmonic-concave mapping on
[@1, @3], then the following inequality for Atangana—Baleanu fractional integral operators holds

ABqa AB
‘(Dfoll<ili'i IT)'
(D‘l X (Dz X

(sz((Dz—X) @y — X ot Ll 2('0% 2
< .
< e ( = ) @@ ga))F|f | 2225 (48)
(le(X*(ﬂl) X — @1 ol
T BT ( ) ) [o2(@1,@2,4;))7 x+a>1
where
2F1(4p,lxp+p+1 ap+p+2;1— w%)
v (@1, @2, 4;X) = p
ap+p+1
x4 F (L4pap+p+2,1— <L)
U2 (@1, @2,4;X) = Py ,

x € [@1,@;] , & € [0,1], B(«) and T'(«) are the normalization and gamma function, respectively.

Proof. Taking the absolute value on both sides of Lemma 1, applying Holder’s inequality,

using Jensen’s inequality for harmonic convex mappings and using the fact that if ‘ I ‘ isa
harmonic-concave mapping on [@1, @;], we obtain

1
@ (AP12 A 12 < @ax(@ —x) (@ —x o
f @ ¥ @ ¥ o B(:x)l’(:x) ()4

(L i) (0 Gz )

@ux(x @) (x-or\** (1o N
" B(a)T'(«) ( X1 > (/0 (tw1+(1,t)x)4pdt (“49)
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7 N7 @x(@ — x) (@ — x\*
‘”) < “Fer® <§)2>

g @Wrx
8 (/0 f (twl +(1- t)x)
1& il @x ! @1x(x — @1)
i </° (tx+(1 t)(ﬂz)4’”dt> / <f01 tx + (1 t)cozdt>‘ BT (@)

X — @1 atl 1 (1 — t)p(terl) % " [ I
) < X@q ) </0 (tor + (1 —£)x)* awl ]01 t@r + (1 —t)xdt

Evaluating the integrals involved in (49), we obtain (48). [

<l=

Corollary 8. In Theorem 7, especially when we take x = é‘f}r‘f’ozz, we obtain

2010, (@ — 1) <a>2 -
@1 + @,)*B(a)T( 2001

1
5 - 212 Pl 8colcoz
X {(,’02 [U] ((Dl,(,’i)z, q; 7@1 T o, f ( (50)

3(271+c02 (271+c02
1
2010 \ 7| 833
+@7 | vy | @1, @, q; ——= ,
1{ 1( e ‘Dl‘f’@z)} f <(@1+@2 (@1 + 3@»)

A A
‘quoh(iBlffvlmzrf I‘z(alﬂaz)' < (

@1 200y @ 207@)

where

’

@y — @
2@,

7

201> ) B @, 2F1(4p,zxp+p+1 “P+p+2rw1+w2>

U1 | @1,@2,4;
1< ! 2qa)]+w2 ap+p+1

—4 @@ .
201, ) 2 ”(alﬂréz) 2Fi (L4P'
@1 + @2 ap+p+1

x € [w1,@], « € [0,1], g > 1, B(«) and T'(x) are the normalization and gamma function,
respectively.

U2 (01, @7, 4q;

Theorem 11. Let f : I C (0,00) — R be differentiable mapping on I° (the interior of 1) and
@1,y € 1° with @7 < @. Iff” € Ly[wy, @;) and ‘f”‘q is a harmonic-concave mapping on
[@1, @3], then the following inequality for Atangana—Baleanu fractional integral operators holds

1
1 r
(I)o A IDé[AB[lX)‘ ( >
‘ fh<“711 Vay x )| T Nap+p+1

@yx(@y — x) (@ — x\“T| i [ 20,x(1 — 29) (@, — x) !
X{ B(&)T(w) <w2x> f( " > 41

@1x(x — @) (x— @1 \*T| i [ 201x(1 — 29) (@1 — x) !
“Horw Cxar) |/ ( T >’ }

where x € [@1,@3] , « € [0,1], B(a) and I'(«) are the normalization and gamma function,
respectively.

Proof. Taking the absolute value on both sides of Lemma 1, applying Holder’s inequality,
. . . . . . . n|q .
using Jensen’s inequality for harmonic convex mappings and using the fact that if ‘ f ‘ isa

harmonic-concave mapping on [@1, @3], we obtain
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(+1
(ﬂzx((ﬂzfx) @) — X ot
q) . ID(,AB Iﬂc <
’ f’l(% Va 1)1 T TB@T@) \ @ox

<y resvar) </01 e G o )

@1x(x — @) <x — @ )“H /1 iy zx+1)dt>
0

1
7 \4
dt)

B(a)T'(x) X@Dq (
1 1 " @1X q q L’sz(wzfx) @) — X a+l
X</0 o o (s tr=i) ) <t (5) 2
1) | @% T ox(x—a)
X(/o g dt) f ( fol(tx+(lt)w2)14‘7dt>‘ B(a)T'(«)

q
[P

- a+tl il
X (Xchlv1> (/01(1 - t)P(a+1>dt> f (fol(twl T t)x)1_4'7dt>

Evaluating the integrals involved in (52), we obtain (51). O

201y
@1+@y"

+1
‘@ h( [ B o >'< Zwlwz(wzfa)l) <w27w1>“
1 Loy+wy /s 1 @7 +@:
fo @1 ZClolwzz @ Zivl(azz B(a)T )(c@l + (02)2 012

y ( 1 1 - 26] 6’01(@2((501 + 692)4q(£02 — (,’01)
ap+p+ 1 2 4ﬁ (171 +(272)2 4 _ (26@1(@2)2 4q
3
[
+@? 24)

I

where x € [@1,@)], « € [0,1], g > 1, B(«) and T'(«) are the normalization and gamma
function, respectively.

Corollary 9. In Theorem 7, especially when we take x = we obtain

(53)

; ( (1- @2(@1+@2) (@2—@1))
(2(01(,02)2 49 _ % 4'1(@1 _;'_(02)2*4’1

Theorem 12. Let f : [ C (0,00) — R be differentiable mapping on I° (the interior of 1) and
@1, @ € I° with @ < @;. Iff” € Ly[w1, @;) and ’f”‘q is a harmonic-concave mapping on
[@1, @3], then the following inequality for Atangana—Baleanu fractional integral operators holds

1
AB o AB ja 1 ’
‘q)fc’h(cv%l%’wlz I)‘ <tw+r’+1
- - N+ " - - q
o @yx(@y —x) (@ — x f szx(li 2g) (@, — x) 54)
B(a)T (w) @2X 605 49 _ 2-4q
_ _ a+1
+colx(x @1) (x @1)

o ((201x(1 = 29) (@1 — x) \ |
B(a)T(w) X1 f w%—‘i‘i 24 ’

where x € [@1,@;] , « € [0,1], B(a) and T'(«) are the normalization and gamma function,
respectively.

Proof. Taking the absolute value on both sides of Lemma 1, applying Holder’s inequality,
using Jensen’s inequality for harmonic concave mappings and using the fact that if ‘ f ! ‘q is
a harmonic-concave mapping on [@1, @;], we obtain
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(+1
(ﬂzx((ﬂzfx) @) — X ot
q) . ID(,AB Iﬂc <
’ f’l(% Va 1)1 T TB@T@) \ @ox

<y resvar) </01 e G o )

@1x(x — @) <x — @ )“H /1 iy zx+1)dt>
0

1
7 \4
dt)

B(a)T'(x) X@Dq (
1 1 " @1X q q L’sz(wzfx) @) — X a+l
X</0 o o (s tr=i) ) <t (5) &2
1) | @% T ox(x—a)
X(/o g dt) f ( fol(tx+(lt)w2)14‘7dt>‘ B(a)T'(«)

q
[P

- a+tl il
X (Xchlv1> (/01(1 - t)P(a+1>dt> f (fol(twl T t)x)1_4'7dt>

Evaluating the integrals involved in (52), we obtain (51). O

21 @y

ot we obtain

Corollary 10. In Theorem 12, especially when we take x =

20107 (@; — @1) <w27w1>“+1
B(a)T(@)(@; + @)* \ @102

( (1—29)@103 (@1 + @3)* (@3 — CDl))
29)®7

‘q>f0h< 1 Iw1+mzr 1 Im1+m2>' <

@1 201@y @ 2@ @)

L {
ap+p+1

+@?

(56)

27 (@1 + @2)> M — (2010,)% M

I

where x € [@1,@,] , &« € [0,1], ¢ > 1, B(a) and T(a) are the normalization and gamma
function, respectively.

; ( (1- @ (@7 + @y)* (@2—@1))
(2(01(,02)2 49 _ % 4'1(@1 _;'_(02)2*4’1

Theorem 13. Let f : [ C (0,00) — R be differentiable mapping on I° (the interior of 1) and
@1, @ € I° with @ < @;. Iff” € Ly[w1, @;) and ’f”‘q is a harmonic-concave mapping on
[@1, @3], then the following inequality for Atangana—Baleanu fractional integral operators holds

1
‘@ ;( I B]!X)‘ ‘O; Wyl "cozx(wz—x)<a)2—x>"‘+l
foh\ar ¥ay (1—4p)(@ —x) B(a)I'(a) @)x
1
fn(cozx(q+qa+1)(q+th+2)) '7+ ci)} W - ? 57)
@) + x +qx + gxa (1—4p—1)(w; —x)
@1x(x — @) (x— @1\ o [ @1x(q + qa +1) (g + qa +2)\ |
B(a)T' () X1 ’

@1 +x +gx + gxu
where x € [@1,@2] , « € [0,1], B(a) and I'(«) are the normalization and gamma function,
respectively.

X
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Proof. Taking the absolute value on both sides of Lemma 1, applying Holder’s inequality,
using Jensen’s inequality for harmonic concave mappings and using the fact that if ’ f ! ‘q is

a harmonic-concave mapping on [®@1, @], we obtain

a+1
® ABa AB ja \| < @x(@2 —x) (@7 —x
’ f“(%@% )= TBwr@ o

(U o) (0l (o mms)
e () () )
<(fa-ore (=)
< () </01 M‘if) ;

1 a+1
4 @2X @1x(x —@1) (x — @
“ (fol ”(“H)(tx‘*‘(l—f)@z)dt) "B ( X1 >

Lo et gy “1x
i et

Evaluating the integrals involved in (52), we obtain (51). [

1
7 N4
dt)

%
dt) (58)

q

201 @)

oty we obtain

Corollary 11. In Theorem 7, especially when we take x =

201@; (@ — @1) (wz — @ ) o
B(a)T() (@ + @7)* \ @102
 ((4(1 - 29)@103 (@ + @2)* (@7 — @1)
2 1 2-4 2-4 %9)
N(@1+ @) 4 — (201@,)*

I

where x € [w1,@;], « € [0,1], ¢ > 1, B(«) and T'(«) are the normalization and gamma
function, respectively.

‘q)foh( 1 Im1+w2, 1 le+wz>' <

@ 20 @) @ 2w,

X( !
ap+p+1 {

2| < (1*2‘1)@1@2(@ +a)2)4'7(w2a71)>
( )

+@7
2—4
20102)* M — @] (@) + @y)* M

Now, we provide some examples to show the validity of the results that have been
proved so far.

Example 1. By using the all conditions of Theorem 2 and f : [@1,@,] C (0,00) — R be defined
as f(t) = t2. Then, f is a harmonically convex on (@1, @;]. Suppose that « = 1, B(x) = B(1) =1

_ 2@ .
and x = ot then

(60)

ABa AB 1 (u— )2 (u?(24v + 1) + uv(24v +29) + 18v?)
Dpop | AP15AP 1T )| = — .

1 171
o Te; ¥ 48udv*
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And

(09 (92 X) g @y 0p 59| ()] + delen o200 (@)

(Dlx(x — (’01) <X — @1
B(a)T (w) X1

a+1
) @@z mn|f @] + gut@@y 0| 0]

_ 4@ @y(@; — @) <wz — >2
(1 +(02)2 201,

201@ 201@
X {@%{471 <<i71,(02,1; Bt e >+¢2 <<i71,(02,1; Bt e )} (61)

@1 + @3 @1 + @)

2@01@ 201 @
2 102 102
+@ @1,@07,1;, ——=— | + @1,0p,1; ——— ’
1{¢3< i @1+@2> ¢4( i @1+@2>H

where
L5, 02 —@
p (c@ o, 1; 20122 ) (@ 3@y) | 0201 (1,4,5, wﬁ@)
1{ 1,02, 1; @01 + @7 24(9421(9% 24(93 ,
& LR @—@
¢ (ci) o1 2w1@y ) _ 2(4@%4—@1@24_4%) B 62F1(1,4,5,ﬁ)
2 1, W2, 1, @1 + @7 486’0‘2160% w% ,
F LR @~ @
¢ (w @ 1: 2010 ) 20} (@2 + @103 + 403) B 62P1(1,1,5, éwzl)
et e,) T 6073 @ ,
2w01@ @1 — 3@,) (@1 + @
4’4<@1,¢02,1; 192 ) _ (@ 2)4( 21 2)
@1 + @ 720} @3
3(@1 + @) 2F1 <1, 1;5; w%{;?l)
+ .
207 @;
Thus
4&71@3@27@1 @ — @1\ 2 oo o
) . 2 )< 2 1) {471 (wl’wz’l";z) + 2 (wl,wz,l;;zﬂ
(@1 + @2) 20102 @1 + @3 @1 + @3
40,03 (0 — @ 2 )
Lzl) {‘753 (‘Dlﬂobl;ﬂ) + ¢4 (an,coz,l;ﬂ)}
(@1 + @2) @1+ @2 @1 + @
_ 1 9 . . .
- 720803 (@1 — @) (@1 + @,)? [—cih + @} (6@, —3) + cvlcv2<—264coz + 550, + 6) ©)

+@f@3 (7203 + 5205 — 21) + 30} (2403 — 9, +20)
+atol (12005 — 58@; — 141) — 507028 + 360, @] — 968

—9@3@3 (3 — 38) + 36@5@3 (@1 + @) (@1 (4y — 1) — @y) ln<%>} .
2

Ifwe choose 1 < @1 < 8and 9 < @, < 18, then the graph below validates the result of Theorem 2.
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Example 2. By using all the conditions of Theorem 3 and f : [@1, @3] C (0, 00) — R be defined as
f(t) = t2. Then, f is a harmonically convex on [@1,®,]. Suppose that « = 1, B(a) = B(1) = 1,

_ 2@ _ 4
x = 5t and q = 3, then
—0)2(u2(24v +1 240 +29) + 1802
‘<I>foh<"‘131'i‘ﬁ31‘f>‘ (-0 (u?(240 + )'f;“f( +29)+ ) 63)
o Yy x 48u”v
And ( 1 >*1’ @2x(@y — x) <‘92 *X)Hl
ap+p+1 B(a)T' () @)X
1
" q " g 01X X—(D])
x[gol((i)l,(i)z,q;x)’f (x)‘ +¢z(@1,@2/q?x)‘f (wz)‘ ]q +W
X—® a+1 P q P q 1
( mll) [o3(@1, @2, 3:)|f" (@1)|" + ga(@r,@2,0:%) £ (x)|']"
1 3 2
72< 1 3 2(,’01(92 a)zf(’ih) @y — (01
S \aptp+1 @1+ @ \ @1 + @) \ 2010,
1
201D 2010 >r 203, (coz—cm)
X 1,03, ——— | + @1,@02,4; ———— Y
{%( ! 2qa’l"'@) (P2< ! 2q(DH-(Dz @1 + @2 \ @1 + @3
) 41
@) — @ 200107 200103 ) q
X| = w1,@07,4;, ——— | + W1,0,q, ———— .
<2w1wz> {403( 12 @1+@2> (P“( vl o v @, ) |
4q (dg+2 4q q
( o (24729 (3%)" +2) >
2—8‘&;*44(%)784 +2569(2q — 1)(%) ! .
" +24‘7+1(2q71)uv4'4“(%) q
vz(%) ! (U_”)S _256q(2q_1)z}2(ulfv) i
= wo(u+v)? (8¢2—6q+1)(u—0)? 64)
q-1
+uz(3'z%ll) 7 (0—u)® (vu’4’7+ul’4‘7721’4qv(%)7417)l/q
uv(u+v)? —4qut+dqutu—v !
where
P1(@1,@2,9;x) = (@1 + @)°
e 202(@; — @1)* (842 — 64 +1)
24, - 2—4
o (1 74q)w274‘7 _ 4(271(272 1 < 201y )2 44 8{](171&72 q
2 @01 + @ @01 + @0 @01 + 0y
—4g ( 20y, \ H1H1
0 <w o 2010 > @ (wliwzz)
2 1, W2, 4; = -y
@+ @) (82— 6g+1)(2 2 )2

4q9—1
4 2010y 2010 1
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w;“q( 201, ) —4

¢ ((@ @,4 2(,’0](,’02) @1+@p
3 1, @2, 4q; =
@1+ @2) (842 — 6g +1) (222 )2
201y 4q 2(1 — 41])(91(’02 2 20107 4
X | ———=—w@,;"(@01(49 — 2 _ = @7 ——=— ,
<C’Z71+L02 1( 149 )+ @1 + @ )+ 1 @01 + @
—4q ( 20,0, \ M
210 @ (a)1+w2)
P4 w1,wz,q,w +@) 2 @1 (@2—@1) \2
1 2 2(86] —6E]+1)( @1+, )

2 2 2 4 4(1-2
x (7031(@2 ) @} — @ (7@@2 > <w1(4q -1+ 41 = 29)0n@ q)wlwz) )
01 + @ @1 + @7 @01 + @7
Ifwe choose 1 < @1 < 8and 9 < @, < 18, then the graph below validates the result of Theorem 3.
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Abstract: This research is concerned with developing a generalised diffusion equation capable of
describing diffusion processes driven by underlying stress-redistributing type events. The work
utilises the development of an appropriate continuous time random walk framework as a foundation
to consider a new generalised diffusion equation. While previous work has explored the resulting
generalised diffusion equation for jump-timings motivated by stick-slip physics, here non-Gaussian
probability distributions of the jump displacements are also considered, specifically Lévy flights. This
work illuminates several features of the analytic solution to such a generalised diffusion equation
using several known properties of the Fox H function. Specifically demonstrated are the temporal
behaviour of the resulting position probability density function, and its normalisation. The reduction
of the proposed form to expected known solutions upon the insertion of simplifying parameter
values, as well as a demonstration of asymptotic behaviours, is undertaken to add confidence to the
validity of this equation. This work describes the analytical solution of such a generalised diffusion
equation for the first time, and additionally demonstrates the capacity of the Fox H function and its
properties in solving and studying generalised Fokker-Planck equations.

Keywords: generalized; fractional; diffusion; Fokker-Planck

MSC: 60G65

1. Introduction

Diffusion is a widespread phenomena, occurring across a vast array of physical
systems. The study of diffusive systems in a physical and mathematical sense may be
divided into those exhibiting Gaussian or non-Gaussian behaviours. These two classes
of diffusive process are also often referred to as normal (Gaussian) and anomalous (non-
Gaussian) diffusion, although there have been more recent works to suggest some overlap
between these classes [1,2]. Classification of a process into one of the two categories is
based on the value of the characteristic exponent of the time dependence of the second
moment of the probability density function (PDF). In the instance where the process occurs
in a spatially symmetric manner, the second moment and mean squared displacement are
equivalent and thus,

Ha(t) = () (1) = 1. M

In Equation (1), ¢ plays the role of the characteristic exponent. Normal diffusion is
said to occur for y = 1 and when 7y # 1 the process is described as anomalous. Anomalous
diffusion is abundant amongst the natural world, and as a consequence of this prevalence
it has been the subject of widespread study, of which there is a rich history. As specific
examples, it has been observed in charge carrier transport in amorphous semiconduc-
tors [3,4], in flow in porous systems [5], in quantum optics [6,7], as well as many other
systems [8,9]. In a mathematical context, two predominant branches of study exist, one
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extends from the works of Langevin, aiming to produce a stochastic description of a single
trajectory. The second branch is concerned with the time evolution of the entire ensemble
of a process, with early works in this vain formulated by the likes of Fokker, Planck, and
Smoluchowski [10].

In prior work by the authors, a generalized diffusion equation was derived from an
underlying continuous time random walk (CTRW) [11] that possessed a timing distribution
associated with stress redistributing systems. The intention of that work was to explore
the ability of fractional or non-Markovian models to describe dynamics within physical
systems with stress redistributing features (such as those found in earthquake dynamics,
physical gels, and many stick-slip models). It could be said that the mentioned work
focused on the temporal implications of stress redistribution for resulting diffusive processes.
The present research explores the spatial implications which follow from stress re-distributing
processes driving anomalous diffusion. In order to capture these spatial features, we employ
non-Gaussian distributions of the displacements in the underlying CTRW framework.
Specifically the class of probability density functions known as stable Lévy distributions are
inserted for the displacement probability densities in the underlying CTRW.

This article will be structured as follows, Section 2 will give a brief overview of the
underlying CTRW framework, Section 3 outlines the consequences of incorporating Lévy
stable probability densities in the CTRW in terms of the resulting generalised diffusion
equation, the probability density current, and the displacement PDF. Section 3 finishes with
the demonstration of the normalisation and reduction properties of the obtained solution to
the generalised diffusion equation. Finally, Section 4 covers the key findings and provides
some concluding remarks.

2. CTRW

The CTRW framework was first described by Weiss and Montroll, and has been em-
ployed in the studies of a number of stochastic processes [12]. The CTRW is built up from
the stochastic exploration of a walker through space, where the displacements x are inter-
rupted by waiting times t. These variables are drawn from a continuous probability density
function (PDF) ¥ (x, t). In the instance that there exists no correlations between the size of
the displacement and the waiting time (decoupled CTRW), the following expressions hold

Ax) = /OM‘I’(x,t)dt )
w(t) = /j” ¥(x, 1)dx, 3)

where A(x) and w(t) are the step-length and waiting time PDFs, respectively. The decou-
pled framework allows ¥ (x, t) to be factored into the independent distributions A(x) and
w(t). From these distributions, an arrival PDF, #(x, t) describing the probability density of
a walker arriving at various positions x in time ¢, may be constructed. The PDF 7 (x, t) is
defined as,

n(x,t) = /j:o /Ot n(x, A (x — X w(t — ' )dt dx' + 6(x)3(t). 4)

The first term of Equation (4) describes the probability associated with a walker at x’
at time, #' having made a jump of length x — x’ in the remaining time t — t/, summed over
all x and all causally relevant t. Whilst the second term represents the initial conditions,
here at time t = 0 the walker is localized at a position defined by §(x). The position PDF,
P(x,t) is then defined as the probability density of arriving and remaining at a position x
at time t, defined as

t
P(x,t) = /0 7(x, 1)®(t— t')dt, 5)
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where ®(t) is referred to as the survival PDF which provides the probability density for a
waiting time longer than ¢, defined as

() =1 /Otw(t/)dt’. ©)

The typical progress from this point is to pass into the Fourier-Laplace space. This
simplifies the expressions through the known transform properties of convolutions [13].
Transforming Equations (4) and (6), then substituting them into the Fourier—Laplace equiv-
alent of Equation (5), provides the following form for P(k, u) [14],

1—@(u) 1

Pllu) = —— ==~ Ak)@(u)’ v

3. Lévy Flight
If the CTRW contains a Lévy stable distribution for the displacements, then such
behaviour corresponds to the following Fourier space, small k approximation,

A(K) ~1— oH k|, 8)

with € [1,2] [15]. The waiting time PDE, w(t) utilised in this work is the gamma
distribution, which takes the following functional form,

-1 —t 9
H=— —.
w(t) = Srerep( ) ©)
Equation (9) has been connected with the timing of stress-redistribution events, moti-
vating its use in the present study [11,16,17]. The PDF w(t) appears in the Laplace space as,
1

v

™ (% + u)

Inserting Equations (10) and (8) into Equation (7) yields the following expression for
the PDF in the Fourier-Laplace space

(u) = (10)

1
Dy plk[*
(F+u)7—2)

Pk, ) = % : (11)

1+

where Dy = % is the generalised space-time diffusion coefficient.

3.1. Generalised Diffusion Equation

From Equation (11) we can outline a generalised diffusion equation [18]. The gener-
alised diffusion equation appears as,

d _ 9 ! (tft/) ny—1 (tft,)ly ot / /
atP(x,t)—D,x,;,at./o exp< - )(t ¢ EW< = )a‘x‘yp(x,t)dt, (12)

where, % is the Riesz space-fractional derivative [19,20]. The Riesz space-fractional
derivative is defined as

il 0 = F s o 13
9| x| n ’
which in the x space is (for 1 < u < 2),
o _ —1 1 P * f(x) / *  f() /
B\x\ﬂf(x) " 2cos(mpu/2) T(2 — ) 9x2 <‘/—oo (x —x/)p-1 dx /x (x! — x)p—1 dax > (14)
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J(x,t) =0 G "

Equation (12) therefore represents the extension of non-locality to include both tempo-
ral and spatial domains.

3.1.1. Probability Density Current

There exists a well known connection between the diffusion equation and the conti-
nuity equation. The continuity equation states that the total change in concentration at a
particular location (the change in probability density in this case) and the divergence of the
concentration current at the same location (probability density current in this case) must be
zero, in the instance of a conserved quantity. Another way of expressing this is simply to
state that in the instance of a conserved quantity the change in this quantity in a defined
region must balance the flow of this quantity into and out of the region, or, more succinctly

Pi(x,t) = —%](x,t). (15)

where in Equation (15) J(x, t) is the probability density current (PDC). This provides a
useful starting point for investigations into how a given generalised diffusion equation
varies from the standard or normal case. Writing the PDC in a generalised form consistent
with fractional calculus o

](X,t):—()th ,Ya| ‘;l 1

P(x, f). (16)

where in Equation (16) the operator OG} ~7 is defined as,

o610 =5 [ (- Yo, (Y s an

T

It is no longer accurate to describe the PDC, J(x, t), as moving down the gradient of
the PDEF. In order to establish precisely to what this generalised PDC is sensitive to, we
outline its mathematical relationship connection with the position PDF:

-1
COS(M)

where the operators D! and DX tin Equation (18) are the left and right Riemann—
Liouville fractional derivatives (with 0 < p —1 < 1) [21], respectively,

1 1 ad o P(x,t) , ©  P(x,t) ,
———dx' - [ ————d ) 19
cos< (#=1) ) T(2—p)ox </ (x —x)P1 g A (x —x)l 1 X > (19)

Thus, there is still a gradient that the PDC will be directed down, which is intuitive in
the case of normal diffusion. However, the gradient is the now, rather than simply being
the slope of the PDF, the gradient in question is the derivative of the factor

/" P(x',t) i /°° P(x,t) I 20)
—oo (x —x)F ! v (x —x) !

This object is positive or negative depending on the position x being considered, which
follows from the symmetry of P(x,t). Equally, Equation (19) outlines a measure of the
non-local allocation of probability density. It constructs a difference from the weighted sum
of probability above and below the point of interest x. It is the gradient of this non-local
description that guides the flow of probability density. The presence of the generalised
time derivative captures the non-local behaviour in time, which persists over a regime
whose extent is governed by 1. The origins of the occurrence of non-local behaviour in

J(x,£) = —oGL " (,wDﬁ’lp(x, t) + «DIP(x, t)) . 18)
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time has been discussed in previous work [11], while the appearance of spatially non-local
behaviour, can result from the inclusion of a power law distribution of the displacements
such as those originating in systems exhibiting stress driven phenomena [22].

3.2. Displacement PDF

Beginning with Equation (11), the first modification made here is to express it as a Fox
H function [23] (for further details, and a summary of useful properties see Appendix A),

1
u

Doy ulk|*

R (T

1)
] . 1)

11
Hyy {
01
Taking the inverse Fourier (cosine) transform, and following up with the inverse
Laplace transform yields,

1 gt t 1 (w7 — L) | x|
P(x,t) = —— S e iy ) [ A
(1) zﬁ/oexf’< r)‘ {|x| 13| 2rD,,

As a brief aside, here it is pointed out that if only the Fourier inversion is evaluated, it
is possible to construct an integral decomposition precisely as described by Chechin et al.
and Sokolov [24,25], however, rather than the decomposition involving the Gaussian
propagator, it would would now involve the Lévy propagator (using the same Laplace-type
transform structure). To our knowledge this has not been described in the literature.

(11)

} }(t’)dt’. (22)

(35005

3.2.1. Subordinator Form

It will now be illustrated briefly how a connection of the kind outlined by Sokolov [25],
may be defined in this case in relation to the standard Lévy position PDF. Beginning with
Equation (21) the first step is to make the following substitution,

= () -4)

In this instance K(u) is the Laplace transform of the memory kernel as defined in
Sokolov’s work, which is the time derivative of the memory kernels as defined by Tateishi [26].
After the evaluation of the inverse Fourier transform, Equation (21) becomes,

(11)

u ): 1 21 |x|P’K(”u)
K(u)’  mulx| 12| Dy 2t

) (24)
<%,%>,<1,1><1,%>}

Using the Laplace transform properties of the H function allows the following repre-
sentation,

) ]

w \_ [~ 1 21 [ x| 1 _u
P(oxi) - ﬁqu“{DWzT; rm (i ) @

Cancelling out the coefficients of the H function, then introducing a new pair (1, %)
symmetrically and using the Legendre duplication formula yields,

/l 1/1)
u © 1 11{ |x] <1")<2} 1 ( u)
P{x,—— | = —H,, | —— ——exp| —T—— |dT. (26)
< K(“)) /0 [x[p 22 D%VT% (w1),(1,1)] K@) PUT K@)

GhHabad

This form describes the connection between the standard Lévy solution and the
generalised form studied within this work. The form of the connection is the subordinator
type structure, as described by Sokolov.
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Returning now to Equation (22) we continue to work on revealing P(x, ). Prior to the
full inversion of the Laplace transform in Equation (22), we first prepare the H function.
This is achieved by first expressing the H - function in its series form as described in the
text by Mathai and Saxena [27]. This gives the following result,

1 (ur — i)\x\l‘
-1 L2t 7
{ |x| 13 2KDoy

2

(1,1))(”)(1’%)”0) _ ﬁﬁ,l{ i (F(l 2 3 ( )

(3.4 n=0 F( +n> (n+1)

(—1)7 (T |xfr (Y — 1Ty ) o0 1"(1—7(1-&—11))1"(14-11)
e () )Ll

2hgh = F(7(1+n)) (1+n)
Ot (a7 = 1)\
X (_1)”<T‘T> )}(t) (27)
Now the binomial theorem is used to expand the (u? — - ) terms,
17 1 1 \"
T_ 2 VA _ 1A L NA A
(u = ) u"(1— M7T7 =u mZ:O ( ) ( mﬂ) , (28)

where ( :2 > are the binomial coefficients. Thus,
E&{LHZJ [w e }}(t) _ [:71{ i i ((1(+"))
ulx[ L 2 Dyp 1 ey =0 m=0 r(? + ”)

F(%(%+”))T<%(%+n)+1> (—1)" (T |xfFur2) FH) R
T+ DFm+ DF (5 (2 +n) +1-m) & (2”0”14) >( mﬂ)

0 oo r(%f%(1+n))r(1+n)r(2+n) LT x| 1+n 1 \"
LY (w0 () ) (c@w) o

Which, when put back into a Fox H-function form, and Laplace inverted appears as

N N Ylplp |(LDOD(ym)
Pt = = [ow (- 5) ¥ i (- 5) o 3w,

N “ T(m+1) T x| 34 | 20gHt (15D LE)(

An equivalent form may be found by first using the shift theorem for the Laplace

inversion, rather than removing the 1/u factor as an integral from 0 — t. Keeping it in the
u-space, it becomes and inverting the Laplace transform in its entirety

} dar'. (29)
m,1)

T
T

1 t'Y " t ] 1 22 T"’/‘JC“/l
P = oo (- )Zznmﬂ (~5) (5) i o

m=0 j=0

(L1)(0,1)(1+j+ym,y)
} (30)

(25 DA5)(m1)

The solution P(x, t) is contained within Figure 1 for a range of values of y and 7. Itis
of note that, through the methods of solution adopted in this article, the spatial parameter
# may have its range of values extended to y € (0,2], however the additional constraint
that p # v is present if u € (0,1].

3.2.2. Normalisation

The normalisation of Equation (29) can be demonstrated using the Mellin transform,
as shown before in the work of Sandev et al. [28]. After the evaluation of the Mellin
transform, Equation (29) becomes,

t P\ & 1 P\ 1 1 ,
/0 exp (‘ ?) pIS vy (?v) ¥ T —m ©D)
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Equation (31) has an equivalent form in terms of the Fox H function, after expressing
it in this manner and taking the Laplace transform reveals

(1y)(11) 0

1 1 1 1 1

;H%";{—7+ o }:;(1+7+ 77) = (32)
(u+1)" | 0,1),1,) (u+7)'t

(a) (b) (©)

3

100

ity, P(x.t)

= =

/\/\

Probability Densi
g

g

(d) (e) ()

e

3

= =

Probability Density, P(x,)
= = 5 = =

(@) . (h) (i)

10°

L 3 3

>.

107

Probability Density, P(x,1)

107

¥ X X
Figure 1. Position probability density functions corresponding to increasing values of ¢ and u in
Equation (29), where X is dimensionless, X = x/¢. The value of 7 ranges from y = 1/4 (first row),
to v = 3/4 (third row), in increments of 1/4 and p ranges from 3/2 (first column) to 5/2 (third
column) in increments of 1/2. The colours correspond to units of time, /7, within the open range
(0,5) (light blue to dark blue). These figures have used the values of Tand c tobe T = 0 = 1.

3.2.3. Reduction v — 1

If v — 1, Equation (29) should reduce to the standard Lévy solution. The first step
is to remove the factor (—1)" from the Fox H function followed by taking the factor (—1)
into the Fox H function, both via the relations discussed in Skibinski et al. [29]

(33)

Lo (=) [T
P(x,t) = —— :
(1) Vo tx| V2| 2kt

Laplace transforming this to resolve the integral, provides the following expression
for P(x,u)

(0,1) ]

(3:5)5)

P(x,u) _ 1 (_1) 2,1|:T7|x|’4u (34)

(01)
VT oulx] 13| 26oH }

01)(3.5)1L5)
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The inversion of this followed by bringing the factor (—1) back into the H function,
enables the cancellation of the coefficient pair (0,1).

7l | (1
P(x t) 1 i 1,1 |:T |X|

)
Ve 2| 2rons J @)

(355

From this expression you may simply remove y from the Fox H function (see known
properties [30]), insert a symmetric coefficient pair (1, %) followed by the employment of
the Legendre duplication formula on the coefficient pairs (1, 1) and (3, 1) to complete the
extraction of the standard Lévy form, as required [11].

NI=

. ah,
P(x,t) = WH11|:

7|x|

)
} . (36)

1
ot 1(1,1)(1,1)
3.2.4. Reduction y — 2

If 4 — 2 the Gaussian propagator should be recovered and that is now demonstrated.
Starting from Equation (29) we set y — 2, which gives,

P(x,t) = f/ep< > iﬁ<_%>mt'\l\1{ﬁ{£‘;§w

m=0

(11)(0,1)(ym7)
} dt (37)

AHADEm1)

We then combine coefficients by way of the Legendre duplication relation, and then
reduce the H function to give,

1 t/7 1 1,1 T2|x|
ot 2/EXP( >Er(m+1><ﬂ> Pl 122 Ly

This is the integral form identified for the Gaussian CTRW case, as required.

0.3)(ym%)

]dt/. (38)
(L1)(m,%)

3.2.5. Short Timescale Asymptotics

In the very small t regime, such that exp(—£) & 1, and the dominant term of the
series over m is m = 0, in which case the solution to Equation (29) reduces to the following
integral form,

(L1)(0,7)

V| x| H
P(x t) 1 21|:T |x|

f o x| gt

1 1H21 T’Y‘XVL ana,
T /x| 23 | 2Fort

Which is the solution to the Riemann-Liouville space-time fractional diffusion equation.

}dt’
GHaneh)
")

} . (39)

(35Hanh)

3.2.6. Long Timescale Asymptotics

In order to explore the long timescale asymptotic behaviour, the first step is to remove
the factor (—1)™ by way of property 3.5 of the work of Skibinski [29]. Following this, the
Fox H function may be expressed in the series form as described in brief in the article of
Metzler et al. [31] and in detail in the landmark text by Saxena and Mathai [27]. The series
form contains a nested pair of summations, one between 0 and oo and the other from 1 to 3.
The latter has only one non-zero component (corresponding to the coefficient pair (%, %))
which we now outline,
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@)L ym) } 1 i(ﬂlxl%)(%ﬂ)ﬁz
Ghanapmnl L\ y
-t GO
r<—7(7+”>>F(7m ( +n))r(%+n)r(n+1)'

Reinserting Equation (40) into Equation (29), then collecting the series over m and
expressing this as an H function, yields

¢ Tl \ (317) 3

P =7z foe (-2 B(an)  k
P(E (2 +n)r(1-F(3+n)) o

(-5 Qe enrony 0w

The Fox H function contained in Equation (41) is able to be connected with the Wright
function and this allows asymptotic behaviour to be readily extracted via the work of
Wright [32]. Using the relationships identified by Wright, the following form can be
extracted (using theorem 1 within, and the integer M = 1)
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After simplifying Equation (42) it may be recombined into the following H function
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To summarise the steps involved in Equation (43), the integral is first evaluated after a
reduction is afforded due to the symmetry of the coefficients. The symmetric coefficients
(1, %) are then inserted to allow the Legendre duplication formula to be used to combine
the coefficient pair (1, 5) (%, £). Thus it can be seen that for sufficiently large timescales the
standard Lévy form is recovered. It is of note, however, that the anomalous exponent y
remains present. It represents a lingering signature of the subdiffusive behaviour that was
present on shorter timescales, which is analogous to the observations made in the work of
Cleland and Williams [11] for long timescales.
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4. Discussion and Conclusions

This research is concerned with developing a generalised diffusion equation capable of
describing diffusion processes driven by underlying stress-redistributing (SR) type events.
Previous work [11] has explored the resulting diffusion equation in the instance that only
the timing of these SR jump-inducing events is considered. However, the present research
incorporates spatial implications as well, encoded within the chosen displacement PDF
in the underlying CTRW. The encoding was introduced via a Lévy stable PDF exhibiting
the inverse power law tails also observed in SR models [22]. The resulting generalised
diffusion equation was found in the so called hydrodynamic limit, which corresponds to the
small k regime in the Fourier space, and its memory kernel was extracted. Its structure
is different from that which was studied in Ref. [11] with regard to the spatial derivative,
which is now fractional. The implications of a fractional derivative were explored in
Section 3.1.1, within the context of the flow of probability current. The non-local nature of
these derivatives was also demonstrated in Section 3.1.1, as the flow of PDC was determined
to be directed down a non-local gradient. Section 3.2 then delved into the solution to the
generalised diffusion equation discussed within this article. In obtaining the solution to
Equation (12) via its Fourier and Laplace form, a small detour was taken to highlight a
new subordinator connection to the standard Lévy PDE. This subordinator form mirrored
extremely closely the form highlighted by Checkin et al. and Sokolov [24,25], however,
differing slightly in the inclusion of the standard Lévy PDE. After this brief detour, the
derivation of the solution to Equation (12) continued. Several relations closely connected
with the Fox H function were exploited in the determination of the final PDF form, which
is given in Equation (29) and shown in Figure 1. The employment of these Fox H function
properties is something that has become an important tool in the study of fractional
derivative equations in recent years [11,28,33,34]. Sections 3.2.2-3.2.4 deal with important
behaviours that any solution of Equation (12) would be expected to have, confirming its
validity. Specifically, in Section 3.2.2 the normalisation condition was confirmed, ensuring
that P(x,t) is a PDF. Section 3.2.3 demonstrated that in the instance v — 1 P(x, t) relaxed
back to the standard Lévy PDEF. Finally, Section 3.2.4 outlined the nature of the reduction
back to the PDF described in the work of Cleland and Williams [11], upon the occurrence
of u — 2. This work represents the first time both spatial and temporal features of stress-
redistribution driven diffusion have been encoded within a generalised diffusion equation.
It is hoped that the analytic features outlined within this work will be of great use in the
modelling of systems demonstrating diffusion driven by these stick-slip dynamics.
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Appendix A. Fox H-Function

The definition of the Fox H-function appears in terms of the Mellin-Barnes type
integral as follows [27,30],

(al,Al),...,(a,,,A,,)

mn _ pymn
Hpj'(2) = Hyg [Z (b1,B1)..... (by, By)

1 S
= ﬁ/ne(s)z ds, (A1)
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where 0(s) is the ratio of products of gamma functions, hence the mention of Barnes in the
integral name. Specifically we have

"y — Bys) TT, T(1—a; + A-s)
q
Hj:m+1 r{- bf + Bjs) H] n+1 r(a] )

0(s) = (A2)

With the parameters defined such that, 0 < n < p,1 < m < g,a;, bj e C,A;, Bj S
Rt,i=1,..., p,j =1,...,q. The integration contour, Q) is chosen to run from ¢ — ico —
¢ + ico such that it avoids the poles of 6(s). There is a very useful expansion for the Fox
H-function given in Ref. [28], it appears as
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These functions are of great importance to anomalous diffusion as they provide a
closed form in which to represent the non-Gaussian distributions that occur [35].

(A3)

Appendix A.1. Expansion Formulae

Let m,n, p, and q be non-negative integers such that 1 < m < 4,0 < n < p. Fur-
ther, let Aj,j =1,...,pand Bj,j =1,...,q be positive numbers and a]-,]' =1,...,pand
bj,j=1,...,q be complex numbers and > 0 where

P P

Then, if w and 7 are complex numbers such that w # 0 and 7 # 0, then the following
results hold:

Formula I

(a1,A1),-,(ap,Ap)

1\"
(a1,A1) (0, Ap) by o <1_,73q>
_ By m,n
=nn Z Y Hpp |w

r!

} (A5)

(b1+7,B1),...,(bg,Bq)

1

where 7 is arbltrary form =1, and for m > 1 |1731 —1| < 1, arg(yw) = By,arg(n ™) +
arg(w), and \arg(iy’f‘l )| < 7.

Formula II

(a1,A1),...(ap,Ap)
(A6)

1 r
(@1,A1) s (ap,Ap) b o (173‘7 —1>
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m,n
Hpg' | nw 7l P
(b1,B1) (b, By) !

(b1,B1),---,(bg+1,Bq)
1 1
T

1 1
where g > m, % —1| < 1arg(yw) = Byarg(n ") + arg(w), and |arg(y% )| < Z.

Formula III

(a1=1,A1),...(ap, Ap)
} (A7)
(bg,Bq)

r
(a1,A1),-.(ap,Ap) a —1 o <1 -n A]>
mn
Z —H'|w

m,n
H iy {qw
(b1,B1),---,(bg,Bq)

(b1,B1),...,

L L L
where n > 0,§R<;7A1 ) > 1, arg(nw) = Ajarg(y™1) +arg(w), and |arg(y%1)| < Z.
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_L r
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Appendix A.2. Transformation Properties
Laplace Transform
Let either & > 0,|arga| < i7ma or a = 0 and R(6) < —1. Further assume that

a > 0;0,0,u € C,o > 0, satisfy the condition: R(p) + o min <<y, [%] >0fora >0

ora =0, > 0;and R(p) + o min; <<y {%’} +

R(u) > 0, there holds the formula,

R(0)+31

I } > 0fora = 0and y < 0. Then for
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With the inverse given by
. (ap,Ap) N (ap,Ap)
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where p,a,u € C,R(u) > 0,0 > 0,R(p) +¢7max1§,§n[f\%f ER/(:I,")} > 0,]arg(a)] <

%719,9 = —0.

Fourier Cosine Transform

pa+1 (A11)
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Abstract: In recent years, we found that some multiscale methods applied to fractional differential
problems, are easy and efficient to implement, when we use some fractional refinable functions
introduced in the literature. In fact, these functions not only generate a multiresolution on R, but
also have fractional (non-integer) derivative satisfying a very convenient recursive relation. For this
reason, in this paper, we describe this class of refinable functions and focus our attention on their
approximating properties.

Keywords: fractional refinable functions; fractional differential problems; collocation method

1. Introduction

In the last decades, fractional calculus has increased in popularity, owing to the
awareness that many physical problems, such as viscoelasticity, Brownian motion, medical
issues and so forth, require fractional derivatives to be modeled appropriately. For a better
understanding, please see [1,2].

Analytical solutions for certain problems have been found. They are expressed through
the Mittag—Leffler function [3], which is a series expansion, and thus require numerical
tools to be computed. For this issue and for the other unsolved problems, the literature
provides many ways to numerically solve fractional differential problems. Most of the
methods employ the quadrature rule to compute the fractional derivatives [4]; others use
spectral or Galerkin methods [5].

In recent papers [5-7], the authors proved that the multiscale collocation methods
are easy and efficient to implement, when using certain fractional refinable functions
introduced in [6,8]. In fact, these functions not only generate a multiresolution on IR, but
also satisfy a fractional derivative convenient formula. Moreover, the collocation technique
allows one to obtain an algebraic system from a differential problem.

The coefficient matrix is given by the collocation of basis functions into the collocation
nodes. In this way, the result is given by the solution (often in a least-squares sense) of a
linear algebraic system. The goal of this paper is to prove further approximating properties
of this class of fractional refinable functions with respect to [6,8], suitable to the solution of
fractional differential problems.

More precisely, in [6,8], we proved the basis properties of the class ¢, , for « > 2. The
novelty of this paper, is that here we prove that these properties are also valid for a > 1
and that other important approximating and smoothing properties can be proved, e.g., the
order of polynomial reproducibility. In this way, we enlarge the class of fractional refinable
functions from & > 2 to @ > 1 and thus, also its applicability to a wider class of fractional
differential problems . Furthermore, we prove that all the properties derive from a suitable
convolution formula. Note that when we apply these functions to a differential problem
with fractional derivative , we have to choose refinable functions of approximation order
a such thataw —y > 1.
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The paper is organized as folllows. Section 3 introduces some fractional derivative
definitions, that can be computed by numerical quadrature rules. We choose the Ca-
puto derivative for several reasons: computational efficiency, minor regularity required,
stability [2]. Section 4 explains Multiresolution Analysis (MRA) properties on R and on the
interval. Section 5 describes the collocation and the Galerkin methods constructed with
MRA. Section 6 lists the main properties of the fractional B-splines, introduced in [9,10],
emphasizing the fractional derivative properties. Section 7 describes the new class of frac-
tional refinable functions constructed introduced by [6,8], through a convolution formula
involving the functions in [11] and with a continuos dependence from a parameter 1. We
prove that these functions satisfy new properties that are similar to those of the fractional
B-splines, such as, for example, the polynomial reproducibility. Furthermore, we prove a
differentiation formula that makes them particularly interesting in the fractional derivative
context. In the conclusions, we explain all the advantages of this new class of fractional
refinable functions, including an example on polynomial reproducibility.

2. Fractional Derivatives

The fractional derivative can be defined in many ways: for example, in the Caputo
sense or in the Riemann Liouville way.
The Caputo definition of the fractional derivative is:

D y(t) = (TEy®Y (1),  k-1<y<k, keN, t>0, (1)

where 78 is the Riemann—Liouville integral operator

t
(TEy)(t) = % /o y(r)(t—1)Pldr BeR, (2)
and I" denotes Euler’s gamma function
Ir(p) := /:O P le T dr. @3)
Hence,
1 t o
DI Y1) = F=my ) vO@ (=0 k= . @

For example, if v = 0.5 then k = 1 and:

1oty
DFy() = Foy /0 YO e, 5)

If, for example, y(t) = " then

_ T 41-7) ey

Y .
Dy(t) : NCESY ®)
Riemann-Liouville definition is instead
dk
rRLDYy(t) == i (T,  t>o0. %)

They both reduce to the usual differential operator when o € N. In the general case,
we have the following relation between the Caputo and the Riemann derivatives

k 4l
eD7y(t) =L D (y(t) - §2y<1><0+>>- ®)
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The definitions coincide for homogenous boundary initial conditions.
In the Fourier domain one has

F(DY,y(t)) = (iw)"F(y(t)), yeRT,weC )
where F (y) is the Fourier transform of the function y.

3. MRA and Refinable Spaces
A sequence of functional spaces {V;,j € Z} C L?(R), forms a multiresolution analysis
(MRA) of L2(R) if
ViCVijez,
UjezV; = L*(R);
Niez Vi = {0}
f(H) €V f21) €V, j € Z;
there exists a L?(R)-stable basis in Vp.

AN

MRA Based on Refinable Functions

An MRA can be generated by a refinable function ¢, i.e., a function that satisfies a
refinement functional equation

p(t) =) ap2t—k), teR. (10)

keZ

It is known that if the mask coefficients {ay, k € Z} form a finite sequence and have
some particular properties, then the existence of a unique solution to (10) in L?>(R), can be
proved [12]. Moreover, the shifted refinable functions {¢(t — k), k € Z} give rise to a stable
basis in Vj, i.e., the space they span.

It is important to associate (10) with its symbol

b'(z) = Y o 2F
T

When the mask is an infinity sequence, under suitable conditions the solution exists
as proved in [8].
Now, we can define the spaces V; of the multiresolution:

Vi = span {¢p(t) := p(2t — k), k € Z}, jEZ, teR. (11)

Since we are taking into account differential problems of order n with initial conditions,
it is also important to define an MRA on an interval [0, T], belonging to £2(]0, T]).

Let us suppose that the support of ¢ is compact, i.e., supp ¢ = [0,0]. Then, we can
define an MRA on the interval.

V].O[o,T]=span{¢]0k(t),ke/\/j}, i>jo, teloT], (12)

where

90.(8) == (@il o1y : 9(0) = $(0) = -+ = 9y "V (0) = 0};

N C Z, with #N = N; = 2/ + ¢ — 1, is the set of admissible index k and j is the
initial multiresolution scale, i.e., the minimal index such that supp (]7]%0 c [0,0].
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4. The Collocation Method and the Galerkin Method

We use the MRA to approximate each fractional differential problem by the collo-
cation method and Galerkin method. For both methods, we pose the solution in the
following form:

yi(t) = Y cirlix(t) (13)

keN;
where (j is a refinable function generating an MRA.

e In the collocation method, we substitute (13) in the differential problem and we
collocate it in the dyadic nodes {t, = p/2°, p = 0,...,Ns,s > j}. So, we obtain a

linear algebraic system in Ns equations and N; unknowns {c]vk}:l 1 Usually, we solve
the system by least-squares method.

. In the Galerkin method, we rewrite the differential problem in a weak form, and we
substitute (13), using {ji as trial and test functions. In this way, the resulting linear
algebraic system, will contain as the coefficient matrix, the integrals between u and
the test (trial) functions g (Stiffness matrix).

In this way, the differential problem is converted into a system of algebraic equations that

is suitable for computer programming.

Note.
If u also depends on x, i.e., u(t, x), then the coefficients are cjx = cj(x) [5,6].

5. Fractional B-Splines

A particular class of refinable functions is provided by the cardinal B-Splines of degree
n, i.e., functions that are positive and compactly supported in [0, 4 1], in each interval
of the partition are polynomials of degree at most n and in R have regularity C"~1(R).
The Fourier transform of the classical B-Splines is:

A 1787[0, n+1
@ = (o) . n=01- (9

We can define a fractional B-Spline starting with its Fourier transform obtained intro-
ducing a fractional (non-integer) exponent in (14):

. 1— e,iw a+1

It is proven that for & > —1, the antitransform B, is in L!(R), while B, is in L>(R) for
a>—1/21[9].

In the time domain, the cardinal B-Splines By, are defined in the following way. Let
t4 := max(0, t) be the usual truncated power function and the finite difference operator

A" o(t) == k% (—1)k (Z) o(t—k), neN (16)

Then, By () can be defined as:

AL
B”(t) = (nJrlt;]/ (17)

whose symbol is

D'(2) = 3 (1+2)"!
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In the non-integer case, we define the generalized finite difference operator

ATo(t) =Y (—1)F (Z) o(t—k), yeR*. (18)

keNy

When v € N, {(}) }x is a compactly supported sequence and we get the usual finite
difference operator.
On the other hand, when v € RT\N, then

Y N r('7+1) _ —r—1 +
<k> .77k!r(7*k+1)7o(k ), kENQ, ’)/ER

and thus the sequence {(})} is absolutely summable and the limit of the series (18) exists
under suitable hypothesis on v. [9]

The fractional B-spline, i.e., the B-spline of non-integer order, in the time domain is
defined as:

A&t tbjr
= -, 19
By(t) Ta+1)’ o> > (19)
The following theorem writes, with a different proof with respect to [9].
Theorem 1. The fractional derivative of a B-Spline is a fractional B-Spline. More precisely,
A;H»lt”_"/(x)
D'By(x) = o——+——£% = ATB,_ 20
") = Forgm ) = ABra(®) 20)
In fact, one has
AL () D7t (x)
DB —pr— "t Antl T T
n(¥) (n+1)! (n+1)!

T(n+1) AT (x) _ AT (x)
I'n+1—9) @m+1)! I'(n+1-17)

Proof. Now, for the rule of the difference finite operator composition
A7A1177+1 _ An+1
it is easy to verify that

A”+1t177(x) B AVA"77+1t177(x)
I(n+1-17) I(n+1-17)

= AYB,_ ().

The theorem is proved. [
It is also worthwhile to define the symbol b* of By, i.e.,
ba _ 1 1 a+1
() = e (1+2)
5.1. Main Properties of Fractional B-Splines
In the study by [9], fractional B-splines are introduced for the first time and their

main properties are proved. We summarize these properties in the following propositions
avoiding the proof.
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Proposition 1. The fractional B-Splines By belong to L1(R), for &« > —1 and to the Sobolev space
Wj(R), 0 <r <a+ %,for a > f%; where W} (R), represents the Banach subspace of L*(R),
equipped with the norm

LAl = 1Lfll2+ 1D fl ]2

Proposition 2. When « > —1/2, the fractional B-Splines are x-order continuous, i.e., they can be
derived up to the order o but 0% is in general only bounded.
Moreover, they generate an MRA of L?(R)

Proposition 3. The fractional B-splines reproduce polynomials up to degree [a|, but they do not
satisfy Strang and Fix theory. In fact, they have fractional approximation order a + 1, instead of
[a] +1.

For the CAGD and isogeometric context, it is important to know that they form a
partition of unity for & > —1.

Proposition 4. It is also important to consider the following fractional derivation rule that is a
generalization of the Formula (20)

D7 (By) = A7 By—y (21)
where D7 is the usual derivative of order .

There is also a formula that allows us to assume that a fractional B-spline preserves
the order of approximation of any refinable function of order a.

Proposition 5. Let ¢ be a refinable function generating an MRA in L?(R), of order of approxi-
mation . Then, ¢, can be factorized as

¢a = Bu * ¢, (22)
a > 0and ¢ is a distribution such that [ ¢o = 1[10].

Let us observe that all the previous propositions can be proved by starting from
Proposition 5.

5.2. Fractional Derivative of Refinable Functions

If we consider a generic function ¢, of order «, it is possible to generalize the differen-
tiation rule (21).
In fact, let it be that ¢ € CO(R), then ¢, € CI*1(R) and

D7 ¢y = D7 (Bu* o) = AY (Bu—qy ¥ ) = AVpu—y,  0< 7y <a. (23)

The claim follows from some results in [10].
For shifted functions ¢, (t), we obtain a similar result.

Proposition 6. Let ¢, (t) := ¢u(t — k). Then,
D $of =A"¢unp, O0<7y<a. (24)
Let us note that since ¢ € L2(R) and the generalized binomial coefficients decay similar

to k=71 as k — oo, thus the series in (24) converges. Thus, in practical computation,
AV, ) is a finite sum.
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6. Fractional GP Refinable Functions

We present here the main results regarding a new class of refinable functions of frac-
tional order a, obtained starting by a suitable refinable function (of support [0, 2]) introduced
in [11]. We consider

1
(Pac,h = EBzx72*(P]/;}/ 0<a<h, (25)

where ¢ € L*(R) is the elementary refinable function, solution of the refinement equation

2
4’1,}%(” = Z g, P (2t — k), teR, (26)
k=0

with mask coefficients in [11] and /i = h — & + 1. i is a real shape parameter that controls the
shape of ¢, . The symbol of ¢,, , in general is

1 _ _
() = oy (142" + 42— 1)2(1 427,
that, for n = 1 reduces to
1 _
Bh(2) = o5l +2)2 + 42" 1),
In the Fourier domain, the definition of ¢, ;, becomes:

1— e*iw
iw

Flgun)le) = )aildz;(w)

We observe that when o € N, a > 0, then ¢, ;, is compactly supported, belongs to
€ C*71(R) and is a GP function as in [11]; in particular for & = a it reduces to a cardinal
B-Spline. Instead, when « is not an integer but / = a, then ¢, is a fractional B-spline
in [9].

It is easy to show that ¢, ;, can be also obtained by placing a fractional index in the

mask of ¢y, i.€., Ay = F [(“2’1) + 42 1) (;’éj)] and, in this case ¢, ; becomes:
1 - _
h(z) = (142" T+ 42" —1)z(1+2)*7]
Therefore, it is not difficult to prove that:
1
by (2) = 56" 7(2) by (2) @)

where

b 2(z) = (142! andh=h—a+1

20(—2
In fact,
1
bj(z) = s (1 + 2 (1 +2)2+ (242) —2%)z] =

1 1

- FZWQ +2)* (22 + (22 —2)z +1].

Observe that from (29), we deduce that B, carries all the approximation properties
of ¢, j,- In fact, since ¢, is summable, the convolution preserves all the properties of By_».
So, we have the following theorem,
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Theorem 2. For any admissible o and h, ¢, belongs to ClJ=2(R) (and decays to the infinity
rather rapidly so that in practice it can be assumed compactly supported).
Moreover, it has derivative 9%~ 1, but it is only bounded, not necessary continuous; one says
that it is a- continous. As for the order of approximation, ¢, j, has order of approximation « — 1
and order of polynomial reproducibility [a] — 1; so it does not verify the Strang and Fix theory.
Finally, the differentiation rule is specified in

D? (sz,h(t) =AY ‘Paf'y,h—rxirz(t) =
reny (D () buqpasa(t—k), 0<y<a.

Proof. The properties of ¢, , are the same properties of B,_, [9] that are preserved through
the convolution Formula (27) since ¢, ; is summable. [

7. Conclusions

Since, as in the classical B-spline case, the fractional derivative of a GP refinable
function is a GP fractional refinable function, we deal in this paper with fractional GP
functions stemming from the fractional derivative of GP refinable functions. In this way,
we obtain a class of refinable functions, closed with respect to the fractional derivative.

Another advantage of these fractional GP refinable functions ¢; with respect to the GP
refinable function, is that, in practice, due to the rapid decay of ¢j;, their supports appear
strictly contained in the supports [0, 7 + 1] of ¢,, 5, but the order of exactness is the same,
i.e,, n — 1. This property, in addition to derivative Formulas (23) and (24), renders them
highly suitable for solving fractional differential problems, as shown in [5,6].

More precisely, if, for example, we consider ¢;, with « = 1.5, then the order of
polynomial reproducibility is [«] — 1 = 1, that is the straight line can be reproduced, in the
same manner as classical GP refinable, when n = 1, and support [0, 2].
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Abstract: Using the Laplace transform method and the convolution theorem, we introduce new and
more general definitions for fractional operators with non-singular kernels, extending well-known
concepts existing in the literature. The new operators are based on a generalization of the Mittag—
Leffler function, characterized by the presence of a key parameter p. This power parameter p is
important to enable researchers to choose an adequate notion of the derivative that properly represents
the reality under study, to provide good mathematical models, and to predict future dynamic
behaviors. The fundamental properties of the new operators are investigated and rigorously proved.
As an application, we solve a Caputo and a Riemann-Liouville fractional differential equation.
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1. Introduction

Fractional calculus theory plays a crucial role in bridging the gap on the modeling of
many neglected phenomena with memory effects. Unlike Markov-chain processes, where
the current value of the function under consideration depends only on that of the recent
past, long-range memory is naturally included under fractional modeling [1,2].

An in-depth examination of the literature of fractional calculus confirms that the
modeling of memory effects has undergone several transformations in recent years, namely
by considering the exponential effect under the Caputo—Fabrizio derivative [3], the Mittag—
Leffler effect with Atangana-Baleanu and Al-Refai operators [4,5], and the new generalized
fractional operator of Hattaf [6]. Here, we propose new, and more general, fractional
operators based on a generalized Mittag-Leffler function, which we call the “power Mittag—
Leffler function”. Our new mathematical concept allows us to unify and extend the
fractional literature by developing a family of power fractional operators (PFOs) that
expand the existing generalized fractional operators and their many consequences [3-6].
Broadly speaking, the exponential function is converted to the expanded power function,
and the generalized Mittag-Leffler function is transformed into the power Mittag—Leffler
counterpart that we propose here.

Advanced mathematical results have recently been proved in the framework of frac-
tional calculus: see, e.g., [7-11] and the references therein. However, to effectively describe
realistic phenomena, all available definitions suffer from some limitations, depending on
the application at hand, which has motivated us to propose here new, more general, notions,
containing the key power parameter p. The currently introduced power fractional calculus
enables the generalization and unification of many of the cited results, allowing engineers,
researchers, and scientists to select the appropriate fractional derivative with respect to
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the phenomenon under study in a natural way via the presence of the parameter p in our
new definitions.

The action of the parameter p on a system is illustrated in the numerical simulation
phase, where it is essential to find the appropriate value of p to describe real data with
the adopted model, to describe the current trajectories to correctly predict the asymptotic
behavior in the future: see our section devoted to the resolution of some power fractional
differential equations (PFDEs). Furthermore, the defined power fractional derivative
derives its legitimacy from the construction of its inverse power fractional integral operator
(PFIO), using the Laplace transform and the convolution theorem. Finally, we claim that
our PFOs have considerable potential, both for the development of mathematical modeling,
in various fields, and in the mathematics discipline itself. All these reasons support the
originality, importance, relevance and robustness of our definitions and results.

The paper is organized as follows. Section 2 is devoted to the introduction of the
new power Mittag-Leffler function (Definition 1) accompanied with its convergence
(Theorem 1). Section 3 contains novel definitions of the PFOs in both Caputo (Definition 2)
and Riemann-Liouville senses (Definition 3), as well as establishing the connection be-
tween them (Theorem 3). Section 4 is dedicated to the discovery of the corresponding
PFIO (Definition 4). To show the significance and usefulness of our PFOs, the resolution of
two PFDEs is performed in Section 5. Section 6 concludes the paper and highlights some
directions for future research.

2. The Power Mittag-Leffler Function

In this section, we introduce a new generalization of the Mittag—Leffler function, which
we call the power Mittag—Leffler function.

Definition 1 (The Power Mittag-Leffler function). The Power Mittag-Leffler function is de-
fined as

PE,p(2) = i zInp)" z€C, (1)

where p € R*, and min (a, f) > 0.

Remark 1. Note that our power Mittag—Leffler function (1) generalizes many important Mittag—
Leffler functions that exist in the literature:

1.  ifa =B =1and p = e, then we immediately obtain the classical exponential function,

o0 n

Y L= exp()

[ Zn
e
Evi(z) = ) w73 =
ng) r(l’l + 1) n=0
2. if B =1land p = e, then we obtain the celebrated Mittag—Leffler function, as defined in
1902 [12]:

o n
z

‘En1(z) = Z m;

n=0

3. if p =1, then we obtain the generalization defined in 1905 by Wiman [13],

e _ - z"
Eyp(z) = n;)m-

Similarly, further generalizations introduced by various authors, e.g., Prabhakar [14], Shukla
and Prajapati [15], Salim [16], Salim and Faraj [17], and Khan and Ahmed [18], can also be
obtained as particular cases of our power Mittag—Leffler function. Readers interested in such
generalizations are referred to [19].
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Theorem 1. The power Mittag—Leffler function PE, g(z) is absolutely convergent for all values of
zeC.

Proof. We rewrite PE, 5(z) in the power series form:

):=) anz", z€C, @)
n=0
n
where a,, = %. Using Stirling’s formula, we get
an+p—1
F(an+ﬁ):<om+ﬁ > \2m(an+ B —1)(1+0(1
Then,
; e an+p—1 _1/2

It follows, from Cauchy’s criterion, that

4 B_1

(¥>Hrﬁ @n(an+p—1)) "

a/" = (inp). an+pB—1

(140(1)) —0

as n — co when & > 0, which leads to the absolute convergence for all values of z € C
with the radius of convergence of the power series being infinite. [J

3. The Power Fractional Derivatives

In this section, we present a new fractional derivative. Along the text, f € H'(a,b) is
a sufficiently smooth function on [a, b] with a,b € R, where H'(a,b) is the Sobolev space
w2 (a,b), which is a Hilbert space. In addition, we adopt the following notations:

11—« o

P(a) == N(@)’ Pla) = N@)’

where 0 < a < 1 and N(a) is a normalization function obeying N(0) = N(17) = 1, with
N(17) = lim,_,;- N(«). In applications, the choice of a suitable and concrete normalization
function N may depend on the phenomenon under study. Along the paper, we denote

o

o =1
Definition 2 (The power fractional derivative of order « in the Caputo sense). Let0 < a < 1
and min(B, p) > 0. The power fractional derivative of order « in the Caputo sense, of a function
f € H'(a,b) with respect to the weight function w(t), is defined as

1

DL = eyt . s [t =) o) s, )

where w € CY([a, b]) withw > 0 on [a, b].

a,pB,p

We note that “pc” in the operator P¢D ;7

stands for “power Caputo”.

Remark 2. Our power fractional derivative in the Caputo sense given by Definition 2 generalizes
many existing notions found in the literature:
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1. ifw(t) =1, p=e and p =1, then we obtain the Caputo—Fabrizio fractional derivative [3]
given by

D) = s [ eplpalt—s))r (s

2. ifw(t) =1, p=e and p = «, then we get the Atangana—Baleanu fractional derivative [4]
given by

DA = o [ “Eaalia(t =577 (s

3. ifp=eand B = a, then we obtain the weighted Atangana—Baleanu fractional derivative
defined by Al-Refai in [5], given by

(1“) %t) /alf Eq[—palt - S)a}(wf)’(s)ds;

PeDypwf () =
4. if p = e, then we obtain the weighted generalized fractional derivative introduced by Hattaf [6],
which is given by

1 1

c HuBe -+ te _ _ !
P Da,t,w (t) - 4)(“) w(t)/a Eﬁ,l[ ya(t S)ﬁ}(wf) (S)ds'

Remark 3. It is worth observing that the power fractional derivative in the Caputo sense satisfies
the following two properties:

DRI = £~ ) @
and
be Dsfipf(t) = 0 for any constant function f(t). 5)

Definition 3 (The power fractional derivative of order a in the Riemann-Liouville sense).
Let 0 < « < 1and min(p, B) > 0. The power fractional derivative of order « in the Riemann—
Liouville sense, of a function f € H'(a,b) with respect to the weight function w(t), is defined as

1 d
()W()df

where w € C!([a, b]) withw > 0on [a, b].

pRLDA'Bpf( )

a,t,w

[ @N©) Ega (i —)*]as, ©

Remark 4. The statements of Remark 2 are also verified in the Riemann—Liouville sense.

Remark 5. The following property of the power fractional derivative in the Riemann—Liouville
sense is satisfied:

PReDYPYE(H) = f(1). %)

Theorem 2. The power fractional derivatives in the Caputo and Riemann—Liouville senses are
linear operators.

Proof. We easily see that

PeDYPP (erf (1) + cag(1)) = c1 PEDEL £(1) + 2 PDYPPg(8), ®)
and
PRLDEP (c) £ (1) + cag(t)) = o1 PUDEPLf (1) + ¢ DY R (1), ©)

for all scalars ¢; and ¢, and all functions f,g € H'(a,b). O
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Theorem 3. Let wf be an analytic function. Then,
PRL ,ﬁ,p pc pbp 1 1, B
D, f(t) = D, f (1) + (@) w() Ega [*W(t —a) } (wf)(a). (10)

Proof. Because of the analyticity of the function wf, we get

0o ()
(wh)x) = 3 @O (e

n=0 n!
and
Ry 11 d pr & (—pa(t—5)P Inp)F I (wf) (1) .
PRD () = o) w(b) dt Jo k;) T(Bk+ 1) ng) o (s —t)"ds
11 d W ()" (—paInp)F(wf) () gt "
_ WW)E”;OEJ D /[z(t—s)m ds
11 d R (D) (—paInp)F(wf) (1) (¢ — )P
= Wﬁanzog AT Bk 1) (Bk + 1+ 1)
_ 1 2 (D" (—palnp)* , ,
= @D | o o (e (k1) DO -
PR (71)71(7”& lnp)k (n) n
+H§Ok:0 AT (Bk 1) (wf) ™ (t)(t — a)PET
— 1 R oo( 1)( Hﬂélnp)k n f n
- 74)(“)10(” [,,;)k:o—nlf(ﬁkﬂ) (wf)< +1)(t)/a (tfx)ﬁk+ dx
(=D = (= mlnp)
L wf)® Z T(Bk+1) “)ﬁk}
= PeDIPIf() + (“)w(t) PEpa[—pa(t — )] (wf) (a).

The proof is complete. [

4. The Power Fractional Integral

With the intention of establishing the associated power fractional integral, we begin
this section by computing the Laplace transform of the power fractional derivatives in
Caputo and Riemann-Liouville senses multiplied by w(t).

Lemma 1. Let f € H'(a,b) and w € C'([a, b]) with w > 0 on [a,b]. The following equali-

ties hold:
) B _gB-1
£{w)eD§f 0} o) = oo5° Llw(t)f gg}fga;p w@fO),
i oy 1 SPL(Df(}s)
£{w® P DL} = oo™ iy (12)
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Proof. We begin by proving the first statement of Lemma 1:
L) DIFONE) = o] PEaa [t = @) ()} ()

e R HORS(CHICHO!

1
o(a)
1
p(a

—+00o

- 47(1% Zr/lsr;pil {(’Wﬂ)} “L{(wf)'(t)}(s)

1 sh1 ) (
= ¢(a)7sﬁ+yalnp L{(wf) (t)}(s),

1 sPL{(wf)(H)}(s) —sP(wf)(0 )
¢(a) P+ puaInp

L(lnp <1

To prove the second statement, we get:

£l M0N0 = it G OBl o) o
= s — 1 tP]  (w s
st (Bl () 6) b9

= sefomineho el wnm e

1 sPLL{w(t)f(1)}(s)
o) sP+pylnp

The result is proved. O

Theorem 4. The fractional differential equation

PRDGY(E) = f(1) (13)
has a unique solution given by
y(H) = ()£ (1) +Inp - ()L, (1), (14)
where RLIg w 18 the standard weighted Riemann—Liouville fractional integral of order B given by
R () = gt [ (0P T f)d (15)
0w T(B) w(t) Jo

Proof. The equality (13) is equivalent to

cfureifivn ) = clotsv b

Using Lemma 1, we conclude that

£{oMDLAONS) = pwe{unfo )+ v 5 c{w 0 o)
_ Q w s o h'li B— * W S
= pwe{e0f0 }o) + ke T wnso)e

o)w lnp P 1 S
£{ o) )+ pi) 508w f0)|6)
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Moreover, the action of the inverse Laplace transform yields

y(t) = p(@)f (1) + Inpp(a) 1] L £ (1), (16)
which completes the proof. [

Our Theorem 4 allows us to define an appropriate inverse operator for power frac-
tional differentiation.

Definition 4 (The power fractional integral of order «). Let 0 < & < 1 and min(p, ) > 0.
The power fractional integral of order «, of a function f € H'(a,b) with respect to the weight
function w(t), is defined by

PIET (1) = p(a) f(1) +Inp - p(a)REIEL £(1), (17)
where w € C'([a, b]) withw > 0on [a, b].

5. Examples of Power Fractional Differential Equations

In this section, we treat two examples of power fractional differential equations (PFDEs).
Our first example considers a non-autonomous PFDE in the Riemann-Liouville sense.

Example 1. Consider the following non-autonomous PFDE on [0,100]:

DY x(t) = 2, x(0) = 0. (18)

G2

Using Theorem 4, we obtain that

x(t) = p(a) +Inp - () - Pzgfi:tz
ey v
rp+1)
The action of the parameter p on the obtained solution is shown in Figure 1.

5 x10* : aIphaFO,1 and be(‘a=0,2 } s x10% } aIphaFO,S and bet‘a=o,3

p=2

4 x10° alpha=0,4 and beta=0,7 5 x10* alpha=0,9 and beta=0,1
p=2 p=2
p=exp 4 p=exp
3 p=3 p=3
p=4 p=4
p=4.5 3 p=4.5
=, p=5.7 = p=5.7
x p=20 x p=20
2
1
1
0 0
0 20 40 60 80 100 0 20 40 60 80 100
t t

Figure 1. Impact of the power parameter p on the solution x(t) (19) of problem (18) of Example 1
with different values of orders & and p.

We now consider an autonomous PFDE in the Caputo sense.
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Example 2. Consider the following autonomous PFDE:

pCDgfur; (t) = Ax(t) + B, x(0) = xo. (20)

The action of the Laplace transform on both sides of Equation (20) yields:
c{w(t)reDgflx(t) () = AL{w(B)x(D)}(s) + BL{w(B)}(s).
Using Lemma 1, we obtain that

B(1—a)sf +aAlnp
[N(x) = (1 —a)AlsP —aAlnp
N(a)w(0)x(0)sP!
[N(e) — (1 —a)AlsP —aAlnp

L{w(t)}(s)

L{w(t)x(t)}(s)

_ N(a)w(0)x(0) sh-1
[N(w) — (1 -0 A] Al
B(1—u) sP1
RO R ey —r T Sew(e)
aBlnp 1
N@) = (T a)A] gp — e L{w(t)}(s)
B N (a)w(0)xo A A) | (s
= N -(-wAa] {pEﬂ'1<[N<a>—<1—a>A1*>}”
(1—wa)B aA 8
*[N(u)—(l—a)A]‘{pEﬁ'lQ N@ - (-4 f>}(s)
X (L{w (1)} (s) + w(0))

el 5 (e a o) OLO)e)

The effect of the inverse Laplace transform operator yields

NoEEE (os
i =) B (= G 0
= e (v amoa”)

v (a8 (m=t=aa®) ) -0

Applying the integration by parts formula on (% PEga (mtﬁo *w(t), we can

w(t)x(t) N(a)w(0)xg

_l’_

state that the solution to problem (20) is given by

_ -8B N(a)w(0) B A g

M = TN N — 1= 4T (t)(x”A)pE“([N(a)—(l—a)A]t>
B N(a) PEsy( aA
AN e a® 5 (W= oA

6. Conclusions
In this paper, some new mathematical concepts, enabling the introduction of a new
extended fractional calculus, are provided. The new approach allows choice of the most
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appropriate notion of differentiation to suitably describe real dynamic phenomena under
study, describing the observed trajectories and correctly predicting future behaviors. More
precisely, we introduce the “power Mittag-Leffler function” PE, g(-) that extends several
important functions: the Mittag—Leffler function °E, (), first introduced by Mittag-Leffler
in [12]; the function EEa,ﬁ(~) of Wiman [13]; and those introduced by Prabhakar [14] and
Salim [16]. With the help of the new power Mittag—Leffler function, we then introduce
the new power fractional derivatives F¢ DZf P (-) and PRL Dgf (), which generalize those
available in the literature, namely the Caputd—Fabrizio [3], Atangana—Baleanu [4], weighted
Atangana—-Baleanu [5], and weighted generalized fractional derivatives [6]. Moreover,
an appropriate power fractional integral operator (PFIO) 7 IZ"’!’S uf (+) is introduced, which
is an important tool for the solution of power fractional differential equations (PFDEs).
As examples, we investigated two PFDEs. The first is a non-autonomous PFDE: using our
PFIO, we compute its solution and illustrate, numerically, the impact of the parameter p on
the solution. The second example considered is an autonomous PFDE and its solution is
obtained using the Laplace transform operator.

Here, we have only introduced the power fractional calculus and provided the most
fundamental results with some applications to power fractional differential equations. In
future work, several investigations may be designed to develop the new fractional calculus,
which will enable the setting up of numerous applications on many parallel domains, e.g.,
in the fractional neural networks framework, analogously to what is done in [20-22].
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Abstract: The small size and clever design of nanoparticles can result in large surface areas. This gives
nanoparticles enhanced properties such as greater sensitivity, strength, surface area, responsiveness,
and stability. This research delves into the phenomenon of a nanobeam vibrating under the influence
of a time-varying heat flow. The nanobeam is hypothesized to have material properties that vary
throughout its thickness according to a unique exponential distribution law based on the volume
fractions of metal and ceramic components. The top of the FG nanobeam is made entirely of
ceramic, while the bottom is made of metal. To address this issue, we employ a nonlocal modified
thermoelasticity theory based on a Moore-Gibson-Thompson (MGT) thermoelastic framework. By
combining the Euler-Bernoulli beam idea with nonlocal Eringen’s theory, the fundamental equations
that govern the proposed model have been constructed based on the extended variation principle. The
fractional integral form, utilizing Atangana-Baleanu fractional operators, is also used to formulate
the heat transfer equation in the suggested model. The strength of a thermoelastic nanobeam is
improved by performing detailed parametric studies to determine the effect of many physical factors,
such as the fractional order, the small-scale parameter, the volume fraction indicator, and the periodic
frequency of the heat flow.

Keywords: non-homogeneous beams; nonlocal kernels; fractional thermoelasticity; MGT model;
heat flow

MSC: 35B40; 35Q79; 35]55; 45F15; 73B30

1. Introduction

Many areas of cutting-edge engineering focus on understanding and manipulating the
processes that lead to pore development in nanostructures. Technological advancements in
lithography and solid-state synthesis have opened up a wide range of options for building
nanoscale mechanical devices with a tunable distribution of material characteristics along
several axes. These mechanical nano-devices may exhibit the properties of functionally
graded materials (FGMs), materials with a varied porosity variation, or both, depending
on the production method. The characteristics of FGMs and the many ways porosity is dis-
persed in FGM structures significantly impact the mechanical response of nanostructured
materials and should be investigated in detail [1]. Based on adaptable design concepts of
component characteristics and mechanical qualities, FGM structures are created to suit the
functional requirements of various engineering issues.

FGMs are innovative composite materials pioneered by Japanese researchers. Because
FGMs’ mechanical characteristics vary consistently and smoothly in the directions they
are applied, they are not susceptible to the delamination problem that plagues laminated
composites [2]. Both the metal and ceramic components are extremely durable and resistant
to heat and corrosion. They are used in several industries, such as aerospace, nuclear,
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automotive, civil engineering, etc., because of their superior features and benefits [3].
In addition, they are used in solar cells, MEMS and NEMS, micro- and nano-witches,
transistors, actuators, sensor systems, AFM, and conversion devices [4].

Amiri Delouei et al. [5] obtained an exact general analytical solution to the heat
conduction issue in an axisymmetric cylinder using a functionally graded material with
bidirectionally varying thermal conductivity. It is presumed that the radial and longitudinal
thermal conductivity factors are power functions of the radius. They also, in [6], found
an analytical solution to the problem of steady-state heat transmission in a hollow sphere
of functionally graded material. They treated the temperature distribution as a two-
dimensional problem with a radial and tangential component because the conductivity
factors in both directions are functions of radius. The shear deformation model (ST)
was utilized by Avey et al. [7] to create a mathematical and computational model of the
thermoelastic stability problem of composite cylinders reinforced with carbon nanotubes
(CNTs) during uniform temperature loading. The basic partial differential equations (PDEs)
for CNT-patterned cylindrical shells are developed inside a modified version of the Donnell-
type shell concept, which accounts for the impact of transverse shear elastic deformation.
Kaur et al. [8] proposed new applications for one-dimensional Euler—Bernoulli magneto-
electro-piezo-thermoelastic (MEPT) nanoscale beams. The two-temperature heat transfer
equation has also been taken into account. Pinola et al. [9] investigated the bending
problems of micro- and nanobeams by proposing a nonlocal stress—strain relationship
that changes over time. They did this by using a stress-driven integral framework and
fractional-order operators.

Due to their increased performance and wide range of applications in fields such
as nano/microelectromechanical systems (NEMS/MEMS) and flexible electronics, nanos-
tructured materials and nanoparticles have recently garnered the interest of the global
scientific community. Nano-switches, nanosensors, nanoactuators, and nanogenerators are
only a few examples of the many potential uses of these technologies [10]. The nanoscale
significantly affects the mechanical properties of micro and soft structures due to the small
size influence. On the other hand, classical continuum mechanics’ constitutive equation
does not consider size effects. This makes it hard to accurately describe nanomaterials’
thermal and mechanical engineering properties [11,12].

When studying the mechanical properties of nanostructures, it is crucial to account for
their size and the magnitude of the impact they have. Continuum mechanics has been used
to address this issue as an alternative to small-scale investigations and molecular dynamics
(MD) simulations. It is evident that conventional elasticity theories cannot account for the
size effect, and numerous nonclassical models have been developed to do so. The most
widely used of these approaches is Eringen’s nonlocal elasticity theory [13-15], which has
been effectively implemented in the dynamic and static studies of nanostructured materials.
To explain mechanical phenomena that depend on size, nonlocal continuum notions have
been proposed, along with the appropriate scale parameters. High-order strain gradient
concepts [16-18], rotation gradient models [19], and couple-stress theories [20,21] are all
examples of this type of framework. This paper examines the nonlocal Eringen elasticity
concept, a common tool for analyzing nanostructures’ static and dynamic properties [13,14].
In place of a straight linear relationship between stress state and strains, the constitutive
equation in nonlocal systems uses a convolutional integral.

Fractional calculus analyzes differential and integral operators of either real or com-
plex order. A correspondence between Leibniz and de 'Hépital in 1695 provides the
earliest known explanation of fractional-order differentials, focusing on the interpretation
of % (f(t)) when t is not an integer. Liouville, Riemann, Laurent, Abel, Riesz, Weyl, Hardy
and Littlewood, and Caputo are a few brilliant mathematicians who built upon and ad-
vanced fractional calculus. There are benefits and drawbacks to using several definitions of
fractional derivatives [22].

The fractional-order analogy to integral calculus began practically concurrently, but
the mathematics and, notably, the applications are much further along. This finding has
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arisen due to several variables, one of which is the absence of techniques to connect a
system’s geometric and physical aspects with the fractional operator’s associated order.
Fractional calculus has recently played a significant role in several disciplines, including
mechanics, Brownian motion, electrical, chemistry, biology, fluid dynamics, economics,
and viscoelasticity, most notably in control theory, non-Fourier heat conduction, and signal
and image processing. The inherent multiscale character of these operators is fascinating.
Memory effects, in which a system’s response depends on what it has done in the past, are
made possible by time-fractional operators. In contrast, space-fractional operators make it
possible for effects that are not local and do not depend on the scale [23].

To address the demand for real-world modeling problems in various domains, such
as computational fluid dynamics, viscoelasticity, biology, physics, and engineering, several
academics have discovered that developing new fractional derivatives with various singular
or non-singular kernels is important. Two fractional derivatives based on the extended
Mittag—Leffler function were presented, one in the Liouville-Caputo sense and the other in
the Riemann-Liouville concept. Caputo and Fabrizio [24] offered an exponential-function-
based solution to the single-kernel issue inherent in the standard definitions of fractional
derivatives, including the Liouville-Caputo and Riemann-Liouville fractional derivatives.
Unfortunately, this player has certain problems, such as the fact that it is not local. Not
only that, but the matching integral in the fractional derivative is not a fractional integral.
Atangana and Baleanu [25,26] successfully overcame these challenges.

Zhang and Li [27] devised the fundamental architecture of the Caputo—Fabrizio
fractional-order differential equations (CF-FODEs) with multiple delays and an expo-
nential Euler difference form. A fractional PECE approach is then suggested to resolve
this implicit difference after research demonstrates that the acquired difference form (i.e.,
time-discrete CF-FODESs) falls within the range of implicit Euler differences. One category
of fast ONNs (FONNSs), which has Caputo derivatives (IPFONNSs) piecewise, was de-
scribed by Zhang et al. [28]. The differential inclusion concept is used to probe the existence
of Filippov solutions for discontinuous IPFONNS. Several decision theorems have also
been developed for IPFONNS, including those concerning the existence and uniqueness
of the periodic solution, global exponential stability, and impulsively controlling global
stabilization. Several systems have been defined using these terms [29-39].

A more extended dynamical theory of thermoelasticity was developed by Lord and
Shulman [38], utilizing a variant of the thermal transfer equation that accounts for the
time required for acceleration of the heat flow. The theory accounts for the impact of the
coupling between temperature and strain rate; however, the coupled equations that follow
are both hyperbolic. This resolves the seeming conundrum of unlimited propagation speed
in the current coupled theory of thermoelasticity. By employing the extended theory, we
can achieve a competitive solution with a solution found using the standard coupled theory.
Green and Naghdi [39] used Fourier’s law and the displacement-temperature-flux rate to
propose a replacement model without considering energy dissipation. The most noticeable
feature of this theory is that the thermal stream disregards energy waste compared to
the classical theory linked to heat transfer and Fourier’s equation. Three distinct types
of constitutive response functions were used in the Green-Naghdi (GN) theory, which
relied on Fourier’s law for the displacement-temperature-flux rate. The most noticeable
feature of this model is that the thermal stream disregards energy waste compared to
the classical model linked to heat transfer and Fourier’s equation. The Green-Naghdi
(GN) theory makes use of three distinct forms (types I, II, and III) of constitutive response
functions [39-41].

Recently, Quintanilla [42] introduced the MGT model of associated thermoelasticity
based on the Moore-Gibson-Thompson (MGT) heat transmission equation. It is possi-
ble to see the energy balance equation (heat conduction equation) as a unified formula-
tion incorporating LS theory, the GN model, and energy dissipation. Some investigators
have recently focused on expanding MGT thermoelasticity investigation in various ar-
eas; some of these developments are discussed below. Based on the MGT heat transfer
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equation for two temperatures, Quintanilla [43] created the MGT thermoelasticity study.
Abouelregal et al. [44-49] have analyzed several papers using the MGT thermoelastic model
to learn more about the spread of thermal and mechanical waves.

It is important to remember that most of the sources mentioned above and studies on
micro- and nanobeam modeling assume the material is homogeneous and does not account
for temperature variation’s impact. According to the literature, most relevant research has
ignored the effect of temperature change, and a few studies have considered the fractional
differential thermal conductivity equation, including non-singular kernels. There is little
literature on functionally gradient materials and extended thermoelastic theory in micro-
and nanostructures. According to the authors, fractional calculus with nonlocal and non-
singular kernels of conventional and nonlocal elasticity theory is explored for the first time.
Using a generalized heat equation with fractional differential operators, we can analyze the
nonlinear response of functionally graded nonlocal nanobeams.

This paper proposes a thermomechanical model that contributes to theoretical and
practical guidance for the field of thermoelasticity, which may include some problems of
energy, physics, engineering, and biotechnology. The governing equations are derived
from generalized Hamilton’s principle and nonlocal theory, Euler-Bernoulli theory, and the
MGT-heat transfer equation, including the fractional-order differential operator. Although
the classical fractional derivative has many desirable qualities, the singularity of its kernel
is a major drawback of this operator. Different definitions of fractional derivatives, such as
the Caputo—Fabrizio [2] and the Atangana-Baleanu [3], have been suggested to address
this issue. Because the proposed model is based on the nonlocal Eringen theory, it can be
used to study and create nanosensors and nanoactuators by taking into account the effects
of the nanoscale.

The vibration sensitivity of the functionally graded nanobeams was investigated using
the model that has been proposed. This means metal-like materials’ characteristics may be
continuously modified across their thickness. As a result, the FGM microbeam undergoes
a continual transformation in its elastic-plastic, thermo-mechanical behavior from one
surface to the next. In addition to being exposed to non-uniform heat flow, the nanobeam
is made of isotropic material. The governing differential equations were transformed into
dimensionless form, and then the Laplace transform method was applied as a solution
strategy. A well-proven approximation algorithm was used to find the reflection of the
Laplace transforms. Graphical representations are presented to investigate the effect
of nonlocal factors, fractional derivatives, heat flux pulses, and relaxation time on the
nanobeam resonator. In addition, comparisons were made with previous studies, which
are considered special cases of the current work. These results could be used in many areas,
such as biology, electronics, accelerometers, sensors, resonators, etc. This research has
practical implications for the development of NEMS/MEMS-based sensors, actuators, and
devices used in fields as diverse as marine, aeronautical, navigation, and other applications.

2. Formulation and Mathematical Model
2.1. Linear Theory of Nonlocal Elasticity
In the case of isotropic materials, the local stress, Tij, local strain, e; i and temperature
change, 6, at a point, x, in the local elasticity theory are governed by classical linear
constitutive relations [40]:
Tij = 2pejj + Aeg — v06;; @

where local strain, eij, is given by
ex = 0.5(ug; + k) ()

In Equations (1) and (2), A and p are Lamé’s, v = a;(3A +2p) = Eay /(1 — 2v) is the
coupling parameter, a; is the coefficient of thermal expansion, E denotes Young modulus, v
is Poisson’s ratio, uy are the displacement vector components, § = T — Ty is the variation of
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temperature, T is the temperature distribution, Tj is the environmental temperature, and
d;j denotes Kronecker’s delta function.

The reaction of structures can be predicted using classical continuum models, but only
up to a certain size threshold, below which they fail to produce accurate predictions. The
small-scale effect has been taken into account by nonlocal continuum models. Continuum
modeling is complicated by including a size parameter in nonlocal concepts. Using a
nonlocal stress model, the dynamic behavior of the nanostructure is investigated. Using
spatial integrals that are weighted averages of the contributions of corresponding strain
tensors at the relevant place, Eringen’s nonlocal elasticity model [13-15] derives its funda-
mental equations. Therefore, the theory uses a spatially integral constitutive relationship to
account for the impact at small scales. The constitutive relationship that is predicated by
the nonlocal theory of elasticity is given by the following [50,51]:

o (x) = /Tk,(x’)K§(|x —x

,0)dV(x) VxeV (3)

where the nonlocal stress tensor at every position x is denoted by the symbol oy;.

Moreover, K¢ (|x — x'|, &) signifies the nonlocal kernel function and |x — x’| indicates
the Euclidean distance. In addition, { = ¢gl;/I, is a material constant in which /; and [,
are the internal and exterior characteristic lengths of the nanobeam, respectively, and ey
is a dimensionless quantity that may be measured experimentally. Classical theories can
be applied in the region where I; /1, > 1. If I; /I, ~ 1, classical theories cannot accurately
predict the results; instead, atomistic or nonlocal theories should be used.

The literature typically employs the differential form of constitutive equations rather
than the integral form because of the difficulty in addressing the integral constitutive
equations. Using the proper kernel function, K¢, in the aforementioned integral form of
the equation, a differential version of the constitutive equations was supplied by Erin-
gen [17-19] and can be constructed as

920,
Ok — 52?51 = Ty = 2peg + Aemm — Y05y 4)

2.2. Fractional Heat Conduction with Non-Singular Kernels

The process of transferring thermal energy between two bodies occurs when they are
at different temperatures. To illustrate the basic idea behind heat transfer, Fourier’s law is
applied. Fourier’s law shows the relationship between heat flow and temperature gradient,
as in the following relationship:

q; = —K;j0 ®)

The equation that describes energy can be written as follows [45,46]:

a6 aukk
— T, ,
pCe5; +1To—;

=—q;; +Q (6)

In Equations (5) and (6), g; denotes the heat flux components, K;; = K;J;; indicates the
thermal conductivity tensor, Cr symbolizes the specific heat, p is the density of the material;
and Q signifies the internal energy supply.

Applying Fourier’s law (1) in conjunction with the energy Equation (3) produces a
parabola for heat transfer. This allows heat waves and turbulence to travel unlimitedly
within the medium. This indicates that any thermal disturbance at the boundary is instantly
sensed anywhere within the material, regardless of the location’s distance from the heat
source. This phenomenon is not recognized in the physical world because it is in direct
conflict with the principle of causation.

Green and Naghdi suggested three alternative models of thermoelasticity, each with its
own set of modifications to the constitutive requirements that make it possible to deal with
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a broader category of heat problems. It is shown that the Green-Naghdi heat conduction
equation (GN-III) can be changed in the following way [40]:

qi = —KijG,]- + K;Fjl?l]‘ 7)

where Ki*j = K} 6;; are material constants, and the function ¢ denotes the gradient of thermal

displacement and satisfies o =0.
By introducing the concept of phase lag, 1y (relaxation time), of the heat flux, Equation (7)
was modified based on the Moore-Gibson-Thompson equation concept as [42,43]

9. : .
<1 + T0§>qi = —K,‘]'Q,]‘ — K,»jerj (8)

Fractional derivatives are a part of fractional calculus that play a crucial role in real-
world modeling phenomena within different branches of engineering and science. With
the help of fractional calculus, many mathematical models of real problems were pro-
duced in various fields of engineering and science. Models in physics, engineering, and
other disciplines frequently use the following Riemann-Liouville fractional derivative

formula [52] .
d —u
D) = gy J, =) F(OE 0 <a < ©)

The single kernel problem in the current fractional-order derivatives models, such
as the Liouville-Caputo and Riemann-Liouville fractional derivatives, was overcome by
Caputo and Fabrizio [24] by introducing an exponential function. The basic definitions in
the Riemann-Liouville and Caputo concepts deal with singular kernels. Several criticisms
of Caputo and Fabrizio’s fractional derivatives operator have been discussed, as the integral
kernel was shown to be non-singular but still non-local. The derivative operators of Caputo
and Fabrizio also lack the concept of a fractional integral. That is why Atangana and
Baleanu (AB) [25,26] used the extended Mittag-Leffler function to create two fractional
derivatives based on the Caputo and Riemann-Liouville concepts to address the problem
of non-singularity and non-localization of the kernels.

The Atangana-Baleanu derivative of fractional order a, (0 < « < 1) of function f(t)
and m involving the Mittag—Leffler function is defined as [25,26]:

t o
DEf) = 1 | a’;(g)h{f”‘(lt_i) }d@owgl (10)

The Laplace transform to Atangana—Baleanu fractional derivative is given by [53]:

1 s*LIFB]=s1f0) 1)
— st 4 ﬁ ’

(o] =

To better understand the development and behavior of the dynamical system, the AB
factor has seen extensive application over the past six years. The two fields in which AB
operators were most used were physical sciences and engineering. In this context, we may
derive a modified model of fractional heat transfer with a one-phase lag and MGT equation
by inserting the fractional Atangana—Baleanu derivative operator into Equation (5), which
can be expressed as follows [36,47]:

(1+wD})q; = —K;i0; — K;;0; (12)
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When Equations (3) and (10) are put together, we obtain the fractional-order MGT
heat transfer equation with a phase delay, which looks like this:

: %0 uy g
<Kij9,j),i + (Kg;e,j)/i = (1+ DY) <chat2 By Ty o 13

2.3. Material Properties

There has been a rise in interest in functionally graded materials (FGMs) for various
uses. The qualities of the two raw materials that go into making FGMs are preserved, and
the components are distributed on a continuous grade scale. One of the FGMs made by
combining ceramic and metal, for instance, has the strength of metal but the heat resistance
and corrosion resistance of ceramic. It is also an excellent material for withstanding high
temperatures. Unlike traditional composites, which often have discrete phases, FGMs
exhibit continually variable material characteristics, meaning that many analytical methods
may not be immediately relevant to FGMs [54]. Properties such as thermal conductivity,
corrosion resistance, specific heat, hardness, and stiffness ratio are continuously graded
due to slow variations in the volume fraction of constituents and nonidentical structure
in the preferred direction [55]. With these benefits, FGMs are superior to homogeneous
composites in various contexts. As a result of their unique qualities, FGMs have been
the subject of several attempts at improvement. Different sizes and structures have led to
the introduction of many classes of FGMs thus far. In addition, several other fabrication
procedures, including a gas-based approach, a liquid process method, and a solid process
method, can be used to create FGMs.

Heterogeneous composite nanobeams consist of different materials at different scales,
starting with ceramic and ending with metal via an uninterrupted structural transition
through the thickness of the beam. Along with the beam thickness trend, the modulus of
elasticity, material density, thermal conductivity modulus, and coupling parameters are
expected to vary due to the nature of FGMs. Except for the Poisson ratio, the current model
displays the effective material gradient property P(z) along the thickness axis, as in the
following relationship [56,57]:

P(z) = Pye "w(=22)/h (14)

where the intermediate value of the graded parameter 1, is determined by the left and
right bounds of the physical characteristic, i.e.,

npy = ln”%ﬂ (15)

where ¢ and m represent the two primary components, ceramic and metal, respectively.

According to its material properties (full metal), the studied beam has a metal-rich
bottom plane (z = /1/2) and a ceramic-rich (full-ceramic) top plane (z = —h/2). By setting
the power index constants to zero (1, = 0or Py, = Pc), we may simplify the solution
method and the results to that of a thick beam of isotropic materials (pure metal-like
nanobeams).

3. Problem Formulation

As shown in Figure 1, a functionally graded nanobeam will be considered with di-
mensions of length (L), width (b), and height (%), and its cross-section is regular rectangular
with area A = bh. The coordinate system (x, y, z) will be used, with the xy plane positioned
at the neutral surface of the microbial beam and the origin x axis located at the centroid
of the left end. The x-axis, y-axis for width, and z-axis for depth are all shown here. It
will be assumed that the variables 1, v, and w represent the offsets of the x, y, and z axis,
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respectively. The nanobeam under consideration is described with the Euler-Bernoulli
beam hypothesis.

0(x,2,t) = O(x,t) sin (7) Ceramic

q(t) = go cos(t)

y

Figure 1. Configuration of FG thermoelastic nanobeam.

The cross sections continue to be planar and normal to the longitudinal axis in the
Euler—Bernoulli beam theory. In this case, the displacements may be provided by
ow
u= —zg, v=0,w(xy,zt)=wxt) (16)
By combining Equations (14) and (16), the following forms of the nonlocal differential
constitutive Equation (4) can be found:
azg'x ng,(2z—h) azw ng, (2z—h)

Oy — @2 2 —Ep|ze 32 + aryfe h 17)

where ar,, = 17“—5’%, oy is the axial nonlocal thermal stress, and the quantity

gy = Inv/Enaw/Ecxe, & and E, respectively, are the thermal expansion factor of ce-
ramics and Young’s modulus.
The bending moment, M(x, t), of the thermoelastic FG nanobeams can be calculated

as follows [58]:
h/2
M=t / 204dz (18)
~h/2
The bending moment can be calculated when the nonlocal constitutive Equation (17)
is included in Equation (18). Multiplying Equation (17) by I% and integrating with respect
to the variable z from —//2 to 11/2, the bending moment may be expressed as
,?M

M-¢ ox?

5 w
= —bI*Ep g5 + arupxMr 19)

where Mt is the thermal moment, which is defined by the formula:

12 2
Mr =5 / 9zdz 20)
> J-ns2

with

- (72n&x cosh(nE,x)+(2+n%ﬂ)sh'm(n5,x)) Ecac
HE = 4"%41 Epmoom”

— (11gq cosh(np, ) —shin(ng,)) Ecac
HK 2;1‘25‘7‘ Emotn

The Hamiltonian notion was used to develop the equation of motion that describes
motion. The equation below, which is based on Newton’s second law of motion, may be
used to describe the beam’s oscillation in a transverse direction [59]:

ZM _ o%w

a2 Ml @1
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1—e7 2
where 11, = (ezfy)pm

When Equatlon (19) is plugged into Equation (21), the differential motion Equation (21)
can be expressed as:

o*w Ho Pw  , dtw Uy O*Mr
Py 912 =G 2 2 2 2
ox EnhAug \ ot Jt20x EnA%up ox

=0 (22)

In addition, Equations (19) and (21) can be used to figure out the flexure moment, M,
in the following way:

2w 2w
M(x,t) = EAup—— 5 — bW2E,, {hyg + aTmyKMT} (23)
The fractional MGT heat transfer equation without singular kernels may be repre-
sented using Equations (13) and (14) as

(2241)/’4% iy (22-h) /b, aZ o%w

o MpC _
(1+1wDf) [meEme E ZY e P 24)

2 2
= ¢x(2z=h)/h (Km% + K;rz) [gxg + gzg + 2”K 39}

Equation (14) is used to compute the parameters 1, 1, and n,¢, for the ceramic and
metal content properties. Furthermore, the definitions for the parameters v,, and p,,Cg,, are

_ Emam _ Kin
Tm 1-— 21/m X PmCEm

The investigated nanobeam is assumed to have no heat conduction along its surfaces
at the planes z = £h/2. In addition, if the nanobeam is tiny enough, the temperature
gradient across the plate’s thickness should follow a sinusoidal pattern as

0(x,z,t) = O(x,t) sin(%) (25)

By substituting Equation (25) into the heat Equation (24) and then integrating it
throughout the width of the beam, we can derive the following equation:

9 KiIN\[ 2] o | Pocy @O oy ymhTo 9%/ 0%w
(2+15) [~ (5o - oo [0 B Z)] o

Xm Ot2 Kyn o2\ ox2
where
— Hocp = Py _ Zmpcg (1+872"‘7€E)
Hocp = Tpx My = o HeCe = 2+4(npc ) ’
2ng (14 2"K) ny (14e 217 ) e By
M= Tasatmo? Hr T 4(m)? '

To obtain a more relevant result, the nondimensional variables described below can be
regarded:

/! ! ! ! ! ! 7 /o Q

{20, w0, L1, 8"} = cono{x,z,u,w, L, 1, G}, 0 = £,

(27)
o=, {, T} = cimlt 0}, M = gt

With the help of Equation (27) and the elimination of primes, the fundamental govern-
ing equations may be written in a form that is free of dimensions, as follows:

otw Pw  , dtw 9’0
Frras <W —¢ rzw) =M 28)

) K3, 92 T\2 9’0 0% [ Pw
<at+c51701<m>{3x2_<h> }‘9 “”ODJ{As o _A4ﬁ<67x2>} 9)
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Pw  Pw
where T _—
_ Mo _ to%mpy, o _ HyTm
Al - hz]/lE,Az - n 7 AS - ‘uPCE’ A4 - WOKm

4. Solution of the Transformed Domain

To solve this problem, we will use the Laplace transform technique in the system of
partial differential Equations (31)-(33). It is assumed here that the starting circumstances of
the problem are
00(x,0) ow(x,0)

o’ ot

The following versions of governing Equations (28)-(30) result from applying the

Laplace transformation method:

O(x,0)=0= w(x,0)=0=

(3D

a* s, o d? 5\ FRIe)
(0 g+ 405 = 2
d? _ d*w
2 _ — A
(dx2 ¢2>® P42 (33)
_ d%w _
_ 22—
M(x,t) = Aq <§ 7w — W) — A©® (34)
where N P )
_ 08 - 1 (T
¢1_1+S”‘(1—D€)+Dé,4)_ K* ,¢2_<h) +¢A3
S + 5 il
Co”/OKm

By first deleting either @ or @ from Equations (32) and (33), we can derive the following
differential equation:

(D®— AD*+ BD? - C) {®,@} (x) = 0 (35)
where
A=A182 4+ ¢y + pA2Ay, B = A1s* + pF2A1A3s?, C = ¢ A1s%, D = %.
When the following equation is satisfied by the parameters m2, n = 1,2, 3,
ml — Am*+Bm?> —C =0 (36)
The following is a factorization that may be performed on Equation (35):
(D2 - m%) (D2 - m%) (D2 - m%) {©,w}(x)=0 (37)

Equation (37) has a general solution that can be expressed as

= 3 -
{w,0}(x) = 2”:1{1,,3”}(Hne A | (38)
where the parameters H;, and R, stand in for the integration constants, and 8, = — %.
n—¢2
The displacement 7 can be determined by incorporating Equation (38) into Equation (16)
as follows:
77 — dw — 3 H —MuX R My X 39
u(x) = -z =z) _ mu(Hye — Rye™) (39)
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Equations (34) and (38) can be used to calculate the solution of the bending moment,
M, as

M(x) = Yo (8362A1 = m3 Ay = AaBy ) (Hue " + Rye™) (40)
In addition, the strain, ¢, can be calculated as follows:
di
E(x) = % =z Ei:l m% (Hnefmnx + Rnemnx) (A1)

5. Application

The boundary conditions will be responsible for determining the integration constants
H, and R;;, where n = 1, 2, and 3. In the present work, the nanobeam is assumed to be
simply supported at both ends. Therefore, the mechanical boundary conditions can be
represented as follows:

?w(0,t)

2
w(0,1) =0 = w(L,1), : :O:aw(L,t)

x2 0x2

(42)

In addition to this, we will assume that the beginning of the nanobeam (x = 0) is
subjected to a dimensionless and time-dependent heat transfer rate denoted by (). In this
particular scenario, we take into account the heat flow, 4(t), which varies periodically, and
e is represented mathematically as

q(t) =qgocos(Qt), QA >0onx =0 (43)

where () is the thermal oscillation frequency and gy is the heat flow intensity.
Using the modified model of fractional MGT heat transfer (12), then we have

oq(t 9 00
(1+7Df) ”gg ) = _enctz=-hi/n (K@ + 1<> = (44)

With the help of the nondimensional quantitates given in Equation (25) and using (44),
we get

d K 20
1 DX in(Qf) = — ng(2z—h)/h | 9 m oy 4
(1+%D)Qosin(@) = —¢ 7" Gk ) ox “
where Q is a constant parameter.
It is possible to obtain the following equation by inserting (27) into the heat Equation (45)
and integrating along the beam’s thickness with respect to z:

) K 00
o . m
(14 wDf)sin(Qt) =y <at + o m) = (46)

2ng (1+e’2"l< )
Qo(4ng?+m2) °

In addition, it is assumed that the opposite end of the nanobeam is thermally isolated.
We can express this boundary condition mathematically as

where ¢ =

00

§:Oonx:L (47)

239



Mathematics 2022, 10, 4718

When the Laplace transform is applied to the boundary conditions (42), (46), and (47),
we get
w(0,s) =0="w(L,s)
w(0,5) —0= dzw(L s)

2 7 =0
d@d(a ) _ _ 9199 ” = G(s) (48)
Tdx o T g(aa0?) T
L) _ g

Six linear equations may be obtained by substituting Equation (38) into the boundary
conditions mentioned above:

Y2 (Ci+Cuir) =0 49)

Yo (a4 Crpe™t) = 0 (50)
Yo 3 (Cu+ Cui1) =0 (51)

Yoy 1 (Cae ™ 4 g™ ) =0 (52)

Y o Mu(BuCu — Bui1Cnt1) = G(s) (53)
Zi:] My (ﬁncn"im"L - ﬁn+1cn+1€m”L> =0 (54)

The unknowns in this system of linear equations are H, and R;, wheren = 1,2,3.

6. Inversion of the Laplace Transforms

Numerical calculations using Mathematica have been used to determine the research
formulas for fields obtained in the physical field of silicon nanobeams. The Riemann sum
approximation method is used to generate numerical results for evaluating the areas of
the physical domain under study. Honig and Hirdes [60] give some thought to cataloging
these methods. By using residue calculus, the original solution might be inverted.

7. Validation of the Numerical Scheme

The finite element method (FEM) is widely accepted as the method of choice for
modeling linear and nonlinear systems across many application areas. To obtain the
numerical solution to a difficult issue, this method is often employed. The finite element
approach was utilized by Abbas et al. [61-63] in order to study a variety of extended
thermoelastic diffusion problems. In this section, the finite element method is briefly
introduced to validate the Honig and Hirdes approach [60]. Equations (28) and (29) may
be converted to a finite element formulation by using the conventional process suggested
by Abbas et al. [61-63], and the time derivatives of the unknown studied field variables
can be computed using implicit methods. To validate the method and the numerical
results, a comparison of the numerical results was performed using the Honig and Hirdes
technique [60] and the finite element method [61-63] (see Table 1).

The finite element method is better than the integrative transformation method in
the case of applications with irregular shapes and complex boundary conditions. It is
mentioned that in the case of the finite element method, the price of the calculations is
expensive and requires a large memory and also that its standards are strict and guarantee
stability and non-volatility. In contrast, the general method of Laplace transforms is easier
to use in the case of regular geometric shapes and simple boundary conditions, as in the
case of the present problem.
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Table 1. Comparison between Honig and Hirdes technique and finite element method.

N Temperature 6 Deflection w
H;)-Iniigd::d Finite Element H(;i%l::d Finite Element

0 0.0350153 0.0346686 0 0
0.1 0.0060144 0.00595485 0.0603709 0.0597732
0.2 0.00376662 0.00372933 0.0315896 0.0312768
0.3 0.00185514 0.00183677 —0.00144551 —0.0014312
0.4 0.000452097 0.000447621 —0.00675736 —0.00669046
0.5 0.000568924 0.000563291 —0.00139024 —0.00137648
0.6 0.0000632165 0.0000625906 0.00116959 0.00115801
0.7 0.000109421 0.000108337 0.000647093 0.000640686
0.8 0.0000444636 0.0000440233 —0.0000806691 —0.0000798704
0.9 0.0000122177 0.0000120968 —0.000167537 —0.000165878

1 0.0000133683 0.000013236 0 0

8. Numerical Outcomes and Analysis

The resulting equations are used in this part to characterize the thermo-mechanical
resonance responses of FGM nanoscale beams as a function of size through the use of
several numerical case studies. In the case studies, aluminum and alumina (aluminum
oxide) are used to represent the metal and ceramic phases of the nanoscale beam. Here are
some details of each of them [64,65]:

Ceramic (alumina):

E.=393GPa, v, =033, p.=2390Kg/m? Ty=293K,
we =87 x107°K"!,  x.=1.06x10"°m?/s, K.=178W/(mK).

Metal (aluminum):

Ew=70GPa, v, =035 p,=2700Kg/m3, Ty = 293K,
ay =231 x107°K1, x,, = 8418 x 10°m2/s, K, =237 W/(mK).

The beam size ratios used in the equations are as follows: L/h = 20and b/h = 0.5. If
h is different, then so must be b. We will choose a beam length range of L(1 : 100) x 1072,
stipulating that this is suitable for nanoscale beams. The instantaneous time, t, will be
expressed in picoseconds (1 : 100) x 10712 s, while the phase-delay value, Ty, will also be
interpreted as having a precision of 1 picosecond (1 : 100) x 10~2s. When L = 1,z = h/6,
and t = 0.12, the numerical calculations and figures were created for the nondimensional
physical variables (0, w, u, and M) with various nanobeam lengths (0 < x < 1).

In the discussion and analysis, the influence of the nonlocal parameter ¢, the periodic
frequency Q) of the applied heat flow, and the fractional differentiation parameter & will be
considered. In addition, to verify the proposed thermoelasticity model, a comparison will
be made between it and the previous corresponding models.

8.1. Validation of the Proposed Thermal Model

The analytical solutions for deflection, w, and temperature, 8, were verified in the
case of the present developed thermal model by comparing the results obtained with the
corresponding results available in some of the literature. For validation, we compared the
present numerical results in the presence of fractional differentiation with those reported
in the literature [56,66] in the absence of fractional differentiation. The findings of this
study provide insight into the instability of nano-beam-based microdevices and can direct
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researchers toward optimizing their overall performance. Furthermore, the results of this
study provide an explanation for the differences found in the literature when comparing
the nanosystem’s responses without considering modified models, such as nonclassical
concepts, small-scale influences, and external force modifications to the results obtained.

Despite the difference in quantities, Table 2 displays data showing good agreement
between those obtained and those published in [56,66]. As a result, the excellent accuracy
of our model is demonstrated by the strong correlation between our results and those
from investigations. As for the fractional case, it is noted that the different distributions
in the case of using the fractional derivatives of AB are affected by the past more than the
traditional derivative. The findings of the completed study are in good accord with data
found in the open literature, as shown by the theoretical results, which are supplied in
Table 2.

Table 2. Comparison of the temperature, 8, and deflection, w and with Refs. [56,66].

x Temperature 0 Deflection w

Present Ref. [56] Ref. [66] Present Ref. [56] Ref. [66]
0 0.033902 0.052003 0.0624035 0 0 0
0.1 0.006218  0.00893227  0.0107187 0.057221 0.0717278 0.0896598
0.2 0.003576 0.0055940  0.00671279  0.031654 0.0375322  0.0469152
0.3 0.001987  0.00275515  0.00330618  —0.00028  —0.00171744 —0.0021468
0.4 0.000346  0.000671431 0.000805718  —0.00665  —0.00802855 —0.0100357
0.5 0.000593  0.000844937 0.00101392  —0.00180  —0.00165178 —0.00206472
0.6 0.000109  0.000093886 0.000112663 ~ 0.001030  0.00138961  0.00173702
0.7 0.000103  0.000162506 0.000195007  0.000742  0.00076882  0.00096103
0.8 0.00005645  0.00006604  0.000079242  —0.000009  —0.00009584 —0.0001198
0.9 0.00000662  0.000018145 0.00002177 ~ —0.00017  —0.0001991  —0.0002488
1 0.00000151  0.000019854  0.00002382 0 0 0

8.2. Impact of Fractional Derivative Parameter

In this work, we suggest an approximation to the solution of the fractional heat
transfer equation defined by a non-singular fractional derivative. Our research employs
the fractional derivative introduced by Atangana-Baleanu (AB) and Caputo. Fractional
versions have a tremendous advantage over their conventional counterparts by having
unlimited degrees of freedom for orders of derivatives and fully explaining the memory
effect. To accomplish this, graphical illustrations have been developed to physically assess
the consequences and compare the outcomes of the fractional derivatives for FGM nanoscale
beams as compared to those of the classical approaches.

Due to the influence of fractional order, &, in this subsection we will examine how the
FG material reacts when subjected to a varying heat flux at regular intervals and how the
reactions are distributed. The numerical solutions are computed for the situation when
O =3, 1 = 002 and ¢ = 0.002. The AB fractional derivative operator was used to
graphically illustrate the temperature increment, 6, the bending moment, M, the transverse
vibration deviation, w, and the longitudinal displacement, u, in fractional thermoelastic
for different fractional order values (see Figures 2-5). When « = 0.9, 0.8, and 0.7, the
Atangana—Baleanu fractional derivative operator is utilized, and when a = 1, the classical
nonfractional derivative is employed.
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Figure 2. Effect of fractional order, &, on the deflection, w.
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Figure 3. Effect of fractional order, &, on the temperature, 6.
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Figure 4. Effect of fractional order, &, on the displacement, u.

For various values of the fractional order parameter, a, the relationship between the
thermal deflection, w, and the distance, x, is shown in Figure 2. Figure 2 shows that the
boundary requirements of the problem (48) are always satisfied by the zero values of
the dispersed deflection, w, at the endpoints of the nanobeam. The nanobeam’s highest
deflection occurs towards the first edge of the nanobeam due to the heat flow to which it is
exposed, as opposed to other areas on the axial axis.
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Figure 5. Effect of fractional order, &, on the bending moment, M.

In Figure 3, we see how the fractional-order, «, choices affect the temperature fluctu-
ation, 0, with distance, x, when subjected to an irregular thermal flow. Figure 3 demon-
strates that as x increases, the temperature, 6, drops. Additionally, it is apparent from the
nanobeam’s heat diffusion distribution curves that the most significant values of thermal
diffusion are acquired near the beginning of the beam. The heat wave then weakens in its
ability to reach the other side as x is increased, and eventually, after a certain threshold
has been passed, it vanishes altogether. In contrast to predictions based on traditional heat
transfer models, the speed with which heat waves travel through the material is limited.

In comparison with the work of previous authors [67,68], these results are found to be
compatible, and the conclusions are valid. In addition, this paper claims that theoretical
models utilizing the Atangana-Baleanu fractional operator are superior at elucidating the
true features of observed occurrences. To better explain complex situations in the real
world, Atangana and Baleanu introduced the derivative using the Mittag-Leffler function.
Thus, this new model of thermal conduction will definitely lead to understanding the new
behavior of heat flow in nanobeams.

Figure 4 depicts the effect of the fractional-order parameter, «, on a heterogeneous
nanobeam to produce a range of displacement values, u, as a function of distance, x. We can
see from the figure that the distortion, u, anisotropy increases as we move right on the beam
axis. The magnitude of the displacement, u, gradually changes from positive to negative
x values. As the value of the fractional order parameter increases, the figure displays
a more significant displacement away from the plane x = 0. This is because the heat
source experiences periodic and transient fluctuations. The axial displacement, u, of the
nanobeam is reduced as the fractional parameters increase. Hence, it can be considered that
the fractional derivative’s order affects the dynamics of thermal deformation in nanobeams
at least in this present problem. By applying fractional-order derivatives in modeling
techniques, a dynamic system aids in describing memory’s characteristics and efficacy
(effectiveness, utility) as crucial elements in many nanostructured systems.

In Figure 5, we see how the fractional parameter affects the relationship between the
thermal bending moment, M, and the distance, x. This image shows how the modulus
can affect the bending moment of the nanobeam, M. It has also been shown that the
peak bending moment grows under all conditions as the fractional parameter grows. The
bending moments, M, calculated using the fractional derivative are offered as more minor
in Figure 5 compared to those computed using the thermoelastic model with integer
derivatives. The outcome of this investigation has shown that as the fractional order falls,
the bending moment reduces. The fractional operator with the bending property developed
by Atangana and Baleanu is responsible for this significant result.

The figures demonstrate how the rate at which waves travel can be affected by varying
the value of the fractional-order parameter, a. Therefore, it could be crucial to think about
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it while creating new materials for practical applications. In other words, when the values
of the fractional order rise, it is possible to see the reduction of all curves in the different
physical fields. This figure illustrates that when the current results are compared to those
of [32], there is good agreement between the two data sets. As for the fractional case, it is
noted that the different distributions in the case of using the fractional derivatives of AB
are affected by the past more than the traditional derivative.

More practical recommendations are included in the current publication. It generally
provides robust answers that converge rapidly on issues with an actual physical world
component. The results can be helpful in cases where a perfect solution is not required and
unnecessary complications must be avoided. However, it must be admitted that additional
research on the topic may reveal hitherto unexplored possibilities, allowing for the develop-
ment of more nuanced conclusions and extremely fruitful outcomes. As well as providing
closed-form solutions to the specified issues, the detailed analysis has demonstrated the
convergence of approximation results to precise answers. The convergence phenomena
have proven that the suggested method is reliable. As a result, the fractional derivative
of the Atangana-Baleanu in the Caputo concept can be used to describe fractional heat
transfer equations.

8.3. The Effect of Nonlocal Parameter

Nonlocal elasticity concepts have received much interest from researchers interested
in designing or analyzing micro- or nanostructures. The models serve as models with
bridging scales in the investigation of issues involving several scales because they extend
the fundamental ideas in the classical theory of elasticity to approximate the behavior of
particles as tiny as molecules or atoms. It is clear from the governing equations that these
theories portray that they include one or more parameters in addition to the conventional
constants. Because of these characteristics, also known as small-scale parameters, it is
possible to investigate the size impact.

In contrast to earlier studies, the current study focuses on the extent to which nonlocal
parameters affect the dynamic response of a functionally graded nanostructure in the
context of physical and geometrical characteristics coupled with thermoelasticity theory
involving differential operators of fractional orders. The nanostructure’s length is also
considered because nonlocal events significantly affect how the nanostructure responds to
vibrations. This study shows the variations in outcomes depending on conventional and
non-conventional assumptions, in line with its intended purpose.

In this category, through Figures 6-9, we have investigated how small-scale ¢ charac-
teristics affect the fluctuations of several field variables (w, 6, u, and M). The remaining
effective parameters () = 3, 19 = 0.02, and & = 0.8) are assumed to remain unchanged in
this case. When the value § = 0 was present, the prior scenario (conventional beam theory)
was suggested, but when ¢ = 0.001, { = 0.003, and ¢ = 0.005 were present, the nonlocal
elasticity theory (Eringen’s theory) was indicated. We show that the thermal deflection,
temperature increment, bending moment, and axial displacement are very sensitive to the
nonlocal parameter. The nonlocal parameter enhances the mechanical waves in all the
fields examined. It can be explored that the influence of the nonlocal parameter on the axial
changes of the nanobeam in different modes is prominent and, therefore, more significant.
As shown in Figures 6-9, as the value of the nonlocal parameter ¢ at given x increases, the
temperature curves decrease, and the amount of other physical fields increases. A softening
impact was seen as the nonlocal parameter was increased. After the non-locality impact
was introduced, the values of the major field variables under study decreased for both the
mechanical and thermal systems.
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Figure 6. The thermal deflection, w, under various nonlocal parameter ¢ values.
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Figure 7. The dimensionless temperature, 6, under various nonlocal parameter ¢ values.
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Figure 8. The axial displacement, #, under various nonlocal parameter ¢ values.

In addition, it is clear from Figure 8 that throughout the axial direction of the beam,
the axial displacement, u, increases with the nonlocal parameter at specific periods and
decreases with it at others. Figure 6 shows that at ¢ = 0.005, the size of the deflection, w, is
at its maximum. In Figure 9, it can be seen that the bending moment, M, profile grows in
size when the nonlocal parameter values are raised. In addition, the displacement amount
in the case of the local heat transfer model is less than the equivalent displacement curve for
the nonlocal version (see Figure 8). As a result, to obtain trustworthy results, the nonlocal
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component of the motion equation must be taken into account, as it can change the results
significantly. For this reason, future studies examining the mechanical behavior of micro-
and nanostructures composed of FG materials may use the results of the proposed nonlocal
theory as a valuable size-dependent framework. When the length-scale characteristics are
considered, the curves demonstrate that we have a Stiffer nanosystem. So, considering
nonclassical models will increase the system deflection and dynamic deformation. In
addition, there are larger discrepancies between the nonlocal thermoelastic concept and
traditional elasticity theory.
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Figure 9. The bending moment, M, under various nonlocal parameter ¢ values.

Researchers can use the results of this study to learn more about the instability of
nanobeam-based tiny devices and make adjustments to their designs to boost their overall
performance. As an added extra, this study’s results provide a rationale for why non-
classical frameworks, small-scale influences, and external dynamic and thermal force
improvements to theoretical and experimental data provide different results when analyz-
ing the reactions of the nano-system. Small-scale parameters are shown to be sensitive to
the structure’s geometry, the qualities of the material it is made of, and the loads placed on
it by means of the nonlocal interaction range factor. For this reason, ultra-small electronics
based on nanostructures can only be modeled using nonlocal models.

8.4. The Effect of the Gradient Index

This subsection investigates the thermoelastic interaction of a functionally graded
(FG) nanobeam using the nonlocal Euler-Bernoulli beam theory and the MGT heat transfer
model. It is assumed that the FG nanobeam has material properties that change throughout
its thickness. The length scale parameter (nonlocal parameter) is incorporated into this
nonclassical (nonlocal) nanobeam framework to account for the small-scale effect.

It is investigated in Figures 10-13 how the variability of the physically analyzed fields
of the FG nanobeam is affected by the impact of the graded parameter n,. Here, it is
assumed that other parameters that often play a role remain unchanged (x = 0.8, 19 = 0.02
and ¢ = 0.003).
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Figure 10. Effect of the gradient indicator on the dimensionless deflection, w.
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Figure 12. Effect of the gradient indicator on the dimensionless displacement, 1.
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Figure 13. Effect of the gradient indicator on the dimensionless bending moment, M.

For three separate values of the graded parameter 1,, two values for the effective
varying material properties (1, > 0 and n, < 0), and zero value 1, = 0 for isotropic
materials, the studied physical variables were calculated and investigated. The amplitudes
of the nondimensional field variables examined are also shown to grow when the graded
index 1, > 0 (see Figures 10-13). Once 1, is specified, the nondimensional variables have
their minimum values at n, = 0.

Increasing the gradient coefficient leads to an increase in the nondimensional deflec-
tions and a decrease in the dimensionless temperature. This is because the stiffness of the
FG nanobeam increases as the gradient coefficient increases. When the gradient indicator
is changed, there is a sudden shift in the responses, but once n p = 0is reached, all the
curves flatten out. In fact, FGMs are favored over conventional laminates because they offer
uniformly smooth property variations throughout the whole surface, something that was
not possible before when taking the interface between laminate plies into account [69]. In
addition, while the individual plies of a composite laminate often behave in an anisotropic
way, FGMs behave the same everywhere, even though they are made of different materials.
The authors feel that the analyzed results will serve as a reference for other investigators to
compare their findings because they are unaware of any previous work on the thermoelastic
interactions in FG nanobeam:s.

9. Conclusions

This paper thoroughly studies a mathematical fractional thermoelastic framework
for a functionally graded Euler-Bernoulli nanobeam subjected to a periodic heat flow.
Variations in through-thickness features range from purely ceramic to purely metallic.
The model employs both nonlocal elasticity theory and generalized MGT thermoelasticity
with fractional derivative operators. The Atangana-Baleanu (AB) fractional derivative
operator without singular kernels is a novel definition introduced by the revised heat
conduction equation. Both analytical and numerical studies show that the nonhomogeneity
parameter (gradient indicator), the nonlocal parameter, and the fractional differential
operators significantly impact field variables. According to the results of the previous
research:

e  Thermomechanical responses of the FG nanobeam are shown to be significantly
impacted by nonlocal effects, as demonstrated by numerical data.

e  Magnitudes are bigger in the novel nonlocal beam model compared to the traditional
(local) beam model. Therefore, the small-scale effects (also called nonlocal effects)
must be considered when figuring out how nanostructures behave mechanically.

o  The success of nonlocal beam models depends heavily on carefully selecting the
nonlocal parameter’s value.

e  The FG nanobeam’s responses can be adjusted by selecting appropriate values for the
gradient indicator, which significantly impacts the responses.
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e There were significant discrepancies between the variances of the thermoelastic mod-
els and the fractional thermoelastic models. Changes in the rate of change of the
temperature variation depend strongly on the value of the fractional parameter of the
Atangana-Baleanu fractional derivative operator. Therefore, the fractional parameter
is becoming more effective as a measure of heat conduction.

e  With fractional derivatives, the values of the fields under study are less than those
predicted by standard thermoelastic models. Therefore, the fractional parameter
should be chosen to reduce the medium’s effect on the elastic wave.

o  Composite materials with FGM characteristics are superior to traditional homogenous
materials in various contexts. The biomedical and defense industries also extensively
use FGMs, most notably as medical implants and bulletproof vests. The automotive
sector, the steel sector, the energy sector, etc., are just a few more areas where FGM has
been found useful.

o  With this new perspective on investigating thermal deformations in solid mechanics,
we can understand the Atangana-Baleanu fractional derivative operator in heat and
mass transfer systems. Application of the method and concepts given herein to other
thermoelasticity and thermodynamic problems is possible.
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by both the parameters and the fractional order. Then, the complexity of the map is explored through
spectral entropy and approximate entropy. The results show that the fractional-order improved
quantum logistic map has stronger robustness within chaos and higher complexity, so it is more
suitable for engineering applications. In addition, the fractional-order chaotic map can be controlled
for different periodic orbits by the improved nonlinear mapping on the wavelet function.
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1. Introduction

Since May presented the logistic map in 1976, and as a well-known chaotic map, the lo-
gistic map and its generalizations have gained more and more attention in academic circles,
especially regarding chaos and fractals [1-3]. A quantum logistic map that is associated
with the logistic map is proposed in [4]. As a three-dimensional map, it was found that the
quantum logistic map owns richer dynamical behaviors, and thus it has greater potential
application in the field of information security. However, when compared to the logistic
map, there has been relatively less research into quantum logistic maps. The generalization
of quantum logistic maps has never been analyzed, so we have investigated it.

In recent years, the theory of the fractional differential equation has become a new
research focus. The author of [5] introduced fractional LTI systems, and [6] investigated
the existence of a mild-solution Hilfer fractional-neutral-integro-differential inclusion with
almost sectorial operators. The authors of [7] studied the existence, uniqueness, Hyer—
Ulam stability, and controllability of a fractional dynamic system using time scales, and [8]
analyzed the existence, uniqueness, and stability of a nonlinear fractional differential
equation with impulsive conditions on time scales. The dynamics of a fractional-order
model with different strains of COVID-19 were explored in [9]. The new field of fractional
differential equations emerged via the discretized definitions of continuous fractional
derivatives and integrals [10-13]. With the rapid development of the fractional difference
equations theory, the definition of fractional-order difference was introduced into discrete
chaotic maps based on the Caputo operator, and the fractional standard map and the
fractional logistic map were proposed [14,15]. Since then, researchers have diverted their
interest to fractional-order chaotic maps. The authors of [16-18] presented fractional-order
logistic maps and fractional-order delayed logistic maps and analyzed their nonlinear
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behaviors by using phase portraits, bifurcation diagrams, and Lyapunov exponents. The
authors of [19] designed an efficient image encryption scheme based on the fractional-
order logistic map, while those of [20] put forward a fractional-order Hénon-Lozi map
and then studied its dynamical properties. A two-dimensional fractional-order map was
designed and applied to image encryption [21]. A fractional-order higher-dimensional
multicavity chaotic map was studied in [22]. Fractional-order chaotic maps are sensitive to
their fractional order apart from their initial values and parameters, thereby having richer
nonlinear behaviors than the integer-order versions. Hence, a generalized quantum logistic
map with fractional order is presented in the paper.

On the other hand, the chaotic system with hidden attractors is a new research hotspot.
Some chaotic systems with hidden attractors were presented in the literature [23-25]. If
a chaotic system possesses no equilibrium or stable equilibrium, i.e., its attraction basin
does not connect with the neighborhood of the equilibrium, the chaotic system is regarded
as a chaotic system with hidden attractors [26,27]. The hidden attractor is considerably
important in science and engineering due to the occurrence of unexpected behaviors. The
term “hidden attractors” originates from the research of continuous chaotic systems [28,29].
When compared with continuous chaotic systems, the investigation of chaotic maps with
hidden attractors has seen a lack of investigation, especially for fractional-order maps with
hidden attractors; they are rarely introduced in the literature. However, the fractional-order
map owns more complex dynamical behaviors than the integer counterpart. In order to
enrich the theory of hidden attractors, we propose a fractional-order improved quantum
logistic map without equilibrium, i.e., a fractional-order map with hidden attractors. For
future applications, its behaviors are explored by nonlinear tools, such as bifurcation
diagrams and Lyapunov exponents. Moreover, the chaos control of this fractional-order
map is also studied.

The remainder of this paper is outlined as follows. Section 2 gives a fractional-order
improved quantum logistic map. Section 3 shows the dynamical analysis of the fractional-
order map by exploiting bifurcation analysis, Lyapunov exponent spectrums, dynamical
maps, and 0-1 tests. Section 4 focuses on the complexity of this map. Section 5 investigates
the chaos control of the system. We draw conclusions in Section 6.

2. A Fractional-Order Improved Quantum Logistic Map

A quantum logistic map is a logistic map with quantum corrections [4]. In order to
investigate the effects of these quantum corrections, researchers set 4 = (4) + 64, where 64
is a quantum fluctuation about (4), and (4) is the mean value of 4. The quantum logistic
map is described as

Xn = r(xnfl - |xn71|2) —TYn—-1,
Yn = *yn—le_z}3 + e_'Br[(Z —Xp-1— x;‘lil)]/n—l - xn—lz;f,fl - X;,lzn_l], )
Zn = _anleizﬁ + eiﬁr[z(l - x:;f])znfl — 2Xp_1Yn—1 — Xp—1),

where x = (4), y = (6a184), z = (6asa), and x*, z* are the complex conjugate of x, z,
respectively. Besides, B and r denote the dissipation and control parameters, respectively.
However, if we let the initial values xg, v, and zg be real numbers, the successive values xy,
Yn, and z, remain real. Therefore, Equation (1) is expressed as

Xp = 1(Xp-1 — |xn—1|2) —TYn-1,

Yn = —Yn-16" P + e Pr{(2 — 2x, 1)yu1 — 2%u120 1), (3]
Zn = _anleizﬁ + eiﬁr{z(l - Xn,1)2n71 - 2xn71yn71 - xnfl]/
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For the quantum logistic map, the map has one fixed-point: (0, 0, 0). In order to design
a chaotic system with hidden attractors, Equation (2) is rewritten as

Xn = f(xn1) = 11Yn-1,
Yn = *yn—le_zﬁ + e_ﬁr[(z - zxn—l)]/n—l - an—lzn—l]/ 3)
Zn = *Zn—leiz'B + eiﬁr[z(l - xn—l)zn—l - zxn—lyn—l - xn—l]r

where rq is a parameter, and the function f(x,_1) is defined as

0.8+ rx,_1(0.2 — x,_1)
if0<x,-1<02,
Xp—1) = 4
G2 =0 1,y — 08)(1 - 1) @
if0.8<x, 1 <L

For solving the fixed-point of system (3), we have x, = Xn_1, Yn = Yn—1, and zn = zn_1,

that is
Xp = f(xn) — "1Yn,
Yn = —yne 2B + e Pr[(2 — 2x,)yn — 2xnzn), (5)
zp = —zpe” P e Pr2(1 — x,)zy — 2XnYn — Xnl,

where the function f(x) is described as

08+ 71Xy (02 —x,)if 0 <x, <02,
flan) = {r(xn —0.8)(1—x,)if 08 <x, <1. ©)

The solution of Equation (5) has two cases. When 0 < 0.8 + rx,, (0.2 — x,,) — 11y, < 0.2
or 0.8 < r(xy —0.8)(1 — x,) — riyn < 1, the first equation can be solved, i.e., the fractional-
order map has a fixed-point. If not, there is no solution to the first equation. In other
words, the improved map is a system without equilibrium. The second case will be
considered below.

Regarding the second and third equations as fractional order, we can obtain

= f(Xu-1) = 11Yu-1,
CAVy(H= —y(t+v—1)e 2P tePri2—2x(t+v—1))y(t+v—1)
“2x(t+v—-1z(t+v—-1)] —y(t+v—1), )
CAYZ(H)= —z(t+v —1)e 2P 4 e Pr2(1 — x(t+v—1))z(t+v—1)
“2x(t+v—1y(t+v—-1)—x(t+v—-1)] —z(t+v—1),
where CAZ is the v-th Caputo-like delta difference operator, v is the fractional order, and a

is the starting point. Set N, is the isolated time scale, N, = {a,a + 1, a + 2,...} (2 € R fixed).
Forv>0,v ¢ N, and u(t) define on N,, the Caputo-like delta difference [30] is defined by

CAVu(t) = Ay "TYAMU(E), t € Npgpmv,m = [v] +1, 8)

where v is the difference order and A, ("=Y) s the fractional sum of m-v order. Let u: N, —
Rand v >0, the fractional sum of v order [10] is defined by

AVu(t) = ﬁz (t—o(s) " Vu(s), t € Noyv, ©)

where 0(s) = s + 1, I'(v) is the Gamma function, and t(v) is the falling function defined by
the Gamma function as
Hv) _ r(t+1)

RG] o
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Therefore, the Caputo-like delta difference can be expressed as

t—(m—v
CA;"u(t):ﬁ Y (=) IAM(s), £ € Nosy, = [V 41 (1)

According to the theorem in [31], for the difference equation:
CAYu(t) = ft+v—"Tu(t+v—"1)Au(@) =u,m =[v] +1,k=0,...,m—1. (12)

The equivalent discrete integral equation is described as

u(n) = uo(t)Jrﬁ 727 (tfa(s))('/*1> X f(s+v—1u(s+v—1)), t € Nogym, (13)

where the initial iteration is
t—a ()
wi) =y, %Ak (a). (14)
k=0 :
By setting m = 1, a = 0, and substituting o(s) = s + 1 into Equation (13), the following
can be obtained as
1 t—v I/ 1)
u(n) = ug(t) F—ZIZ (t—s— X f(s+v—1u(s+v—-1)) (15)

By using Equation (10), and setting j = s + v, Equation (15) is rewritten as

u(n) = %g O (=1, - 1) (16)

According to Equation (16), the explicit numerical formula of Equation (7) is ex-
pressed as

xn = f(Xn-1) = MYn-1,

n
Yn=Yo+ V)Z F<Z ? 1){ —yj1e 2P + e Pr(2 = 2xj_1)yj-1 — 2xj_1zj1] — yj-1 ),

17)

=20+ rly & HiE (2 e fr20 3z = 250~ 30) =5,

where the function f(x,_1) is the same as Equation (4).

For System (17), set the parameters as r = 19.8, r; = 0.05, f = 4.5, and v = 0.90, and the
initial conditions as (0.05, 0.02, and 0.05); the chaotic attractors are depicted in Figure 1,
which are hidden attractors (see Appendix A for the code of the simulation). In this case,
we obtain the largest Lyapunov exponent LLE = 0.5426 via the wolf algorithm.
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Figure 1. Chaotic attractors of the fractional-order improved quantum logistic map. (a) x-y phase
portrait; (b) y-z phase portrait; (c) z-x phase portrait.

3. Dynamical Analysis
3.1. Bifurcation Analysis, Lyapunov Exponent Spectrum, and Dynamical Map

Chaotic maps have sensitivity to the parameters. In order to investigate the sensitivity
of the parameters, we fixed the initial conditions as (0.05, 0.02, and 0.05). The bifurcation
portrait with respect to the control parameter 7 and the corresponding largest Lyapunov
spectrum is depicted in Figure 2, where the parameter r is in the interval [16,21], and the
others are r; = 0.05, B = 4.5, and v = 0.9. It is clear to see that the bifurcation portrait is
divided into two parts. With an increase in the parameter r, the system goes through
period-2, period-4, a quasi-periodic, and a chaotic state. The system generates periodic
windows of different sizes after the system appears in a chaotic state. In the region of
19.2 < r < 20, the system keeps a chaotic state.
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Figure 2. Bifurcation portrait and Lyapunov exponent spectrum with regard to r; (a) bifurcation
portrait with regard to 7; (b) Lyapunov exponent spectrum with regard to .
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For the dissipation parameter B, the bifurcation portrait and largest Lyapunov spec-
trum are plotted in Figure 3 with r = 19.8, r; = 0.05, and v = 0.9. Although the bifurcation
portrait shows the phenomenon of bifurcation, the map is mainly in chaotic oscillation. Its
chaotic regions are wider than those of the quantum logistic map. When the parameter
B is greater than 3.75, the largest Lyapunov exponent is positive, which illustrates that the
fractional-order map goes into chaos. When B € (3.75, 8.35], the largest Lyapunov roughly
increases with the increasing parameter f. In the range of 8.35 to 15, the largest Lyapunov
varies around 5.5. Some of the largest Lyapunov exponents exceed 6, indicating that the
map has good nonlinearity and is suitable for information encryption.

T

Figure 3. Bifurcation portrait and Lyapunov exponent spectrum with regard to . (a) Bifurcation
portrait with regard to ; (b) Lyapunov exponent spectrum with regard to B.

Next, we analyze how the fractional order v influences the map. Figure 4 presents
the bifurcation portrait and Lyapunov spectrum versus v, where the parameters are set
asry =0.05,=4.5,r=198,and 0.326 < v < 1. As can be seen from Figure 4, the largest
Lyapunov exponent is always greater than zero, which means that the map remains chaotic.
Unlike some other fractional-order chaotic maps [32,33], there are no periodic windows
in the chaotic region. Further, the magnitude of the variable x(1) hardly changes with
the varying of the fractional order v. This map demonstrates stronger robustness during
chaos than the fractional-order logistic map, the fractional-order Hénon map, and the other
fractional-order chaotic maps in [32,33]. When the fractional order is v < 0.326, the iteration
value may not be in the domain of definition. If the iterative value is not in the domain
of definition, the iteration will stop. In particular, the phase portrait shows finite points
under the condition of v = 0.2, as shown in Figure 5a, which implies that the iteration
stops. On the contrary, Figure 5b exhibits the chaotic attractors with v = 0.5. However,
these chaotic attractors are different from the chaotic attractors shown in Figure 1. The
analysis illustrates that the fractional-order map owns richer dynamical behaviors than the
integer counterpart.

In order to investigate the influence of the parameters and fractional order on the
fractional-order map simultaneously, the dynamical maps are depicted in Figure 6, where
the color represents the value of the largest Lyapunov exponent. Figure 6a illustrates the
impacts of the control parameters and fractional orders when ry = 0.05, 8 = 10, and (xo, o,
zp) = (0.05, 0.02, 0.05). It is clear to see that the fractional-order map undergoes a change
from periodic oscillation to chaos with increasing fractional order. Figure 6b visualizes the
influences of the dissipation parameters and fractional orders, where the parameters are
setas r =5 and rq = 0.05, and the initial condition is chosen as (xo, yo, zo) = (0.05, 0.02, 0.05).
The effects of the dissipation parameters and fractional orders are different from those of
the control parameters and fractional orders. The largest Lyapunov exponent in most of
the areas is greater than zero, i.e., the system is mainly in a chaotic state.
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Figure 4. Bifurcation portrait and Lyapunov exponent spectrum with regard to v. (a) Bifurcation
portrait with regard to v; (b) Lyapunov exponent spectrum with regard to v.
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Figure 6. Dynamical maps. (a) Dynamical map with regard to v and r; (b) dynamical map with
regard to v and f.

3.2. 0-1 Test

The 0-1 test is another approach to verify the existence of chaos, which can be utilized
directly to a series of data without any phase space reconstruction [34]. Based on the state
{x(j)} of System (17), the translation components p. (1) and g, (1) are defined as

n

pe(n) = ix(i) cosje),  qe(n) = Y- x(j) sin(jc) as)
-

=1
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where c is an arbitrary constant in the interval (0, 7). By plotting the dynamics of the trans-
lation components p.—q, it is easy to determine the state of the system. If p—q trajectories
are Brownian-like, the state of the system is chaotic, whereas if the trajectories are bounded,
the state is periodic.

Next, the mean square displacement M, on p, (1) and g, (1) is defined as

o1 , ‘ ‘ ‘
Me = lim =Y {[pe(j +n) = pe()]* + [3c(G + 1) = 4e ()P}, n << N, (19)
—00 j:.l
where N is the length of time sequences. In practice, 1 is chosen as N/10, and the superscript
of Y isN—n.
Finally, the asymptotic growth rate K. is calculated by

K. = lim Lg Me

"~ n—teo logn (20)

We get 100 values for K. and then let K = median (K.). When the value of K approaches
0, the system is in a periodic state, and when this value approaches 1, the system is chaotic.

The 0-1 test is performed, and the asymptotic growth rate, K, against r is depicted in
Figure 7 under the conditions of r; = 0.05, § =4.5, v = 0.9, and (xo, ¥, zo) = (0.05, 0.02, 0.05).
The asymptotic growth rate K is consistent with the bifurcation portrait and the largest
Lyapunov spectrum shown in Figure 2. In order to further illustrate the nonlinear behaviors,
the p—q trajectories are demonstrated in Figure 8. When r = 17, the bounded trajectory of the
p—¢q plane is shown in Figure 8a, and the asymptotic growth rate is K = 0.0001, implying
that the system state is periodic. On the contrary, as r = 19.8, the Brownian-like trajectory is
presented in Figure 8b, and the asymptotic growth rate is obtained as K = 0.9958, illustrating
that the state is chaotic. Furthermore, the chaotic sequences of 7 = 19.8 are divided into two
sequences according to the value of x,,. The trajectories of 0 < x,, <0.2 and 0.8 <x;, <1 are
plotted in Figure 8c,d, respectively. The trajectories demonstrate that two sequences keep a
chaotic state, so the map can produce multiple chaotic sequences.

12

081 b

06F b

0.2r b

15 16 17 18 1% 20

Figure 7. Asymptotic growth rate K of the fractional-order map with regard to r.
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Figure 8. The p—q trajectories of the fractional-order map. (a) p—q trajectories of r = 17; (b) the p—
trajectories of r = 19.8; (c) p—q trajectories of 0 < x;, < 0.2; (d) p—q trajectories of 0.8 < x,, < 1.

4. Complexity and Entropy
4.1. Spectral Entropy

Complexity is an index that is used to measure how well a chaotic system generates
random sequences, and larger complexity implies more randomness for the generated
sequences. The complexity of the fractional-order map is evaluated by means of spectral
entropy (SE). The spectral entropy algorithm [35] is defined as follows; consider a set of
time sequences {x,, n =0, 1, 2, ..., N — 1} with a length of N, and obtain a new discrete
number of length N by subtracting the mean of this dataset, which is expressed as

N-1
Y x
Xp = Xp — 7"213] , (21)
The Fourier transformation is calculated by
N-1 )
Xk _ 2 xne—]Znnk/N, (22)
n=0

wherek=0,1,2,.., N — 1and j is the unit imaginary. The probability of the power spectrum
is given as
_ 1%
Py = Nz (23)
L[ Xl
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Then, the normalization spectral entropy is defined as

N/2-1
L P In(Py)|
E=_*~—/7"_ 24
S In(N/2) @4
We utilize spectral entropy to measure the complexity of the fractional-order map, and
the result of SE complexity is presented in Figure 9. The SE complexity surpasses 0.85 in
the highest range, so this fractional-order map can generate better random sequences.

5

Figure 9. SE of the fractional-order map with regard to v and B.

4.2. Approximate Entropy

The approximate entropy (ApEn) [36] is the other means to measure the complexity of
the fractional-order map, which is described as follows. Consider a set of time sequences
X1, X2,..., X obtained from System (17) and determine n — m +1 vectors as follows:

Xi=[xi, X1 Xifm—1)- (25)

These vectors denote m consecutive x values, which start from the ith data. Giving
tolerance, r, and for each i € [1,n — m + 1], we define the following equation:

K

0=

(26)

in which K is the number of X; with d(X;, Xj) < r. In this case, d(X;, X/) represents the
largest absolute difference between X;, and X;. We calculate the approximate entropy by

APEn = ¢"(r) — ¢"*1(r), 27)
where ¢™ (r) is described as
" 1 n—m+1 .
¢ (r) = — 1; log Cj"(r), (28)

The result of ApEn complexity is shown in Figure 10, which agrees well with SE
complexity. Therefore, this fractional-order map has a more complex structure. It has higher
complexity than the fractional-order logistic map and the fractional-order Hénon map.
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Figure 10. ApEn of the fractional-order map with regard to v and B.

5. Chaos Control

As the fractional-order chaotic map is raised, the chaos control for the fractional-order
map becomes a new topic. The occurrence of chaotic behaviors may cause instability in
engineering applications, so chaos control has been widely studied. However, researchers
have paid little attention to the topic of controlling fractional-order chaotic maps. In the
section, the scheme of chaos control is proposed, which is based on improved nonlinear
mapping on wavelet functions [37]. System (17) is controlled by it. This control method
of fractional-order systems is of importance not only for control theory, but also for the
application of fractional-order chaotic maps. A Marr wavelet function is employed to
construct the improved nonlinear mapping. This chaos control algorithm is described as

xp=ke™ T (1= 22 )[f(Xn-1) = 11yn1],
CAYY(H)= —y(t+v—"1)e P rePri2—2x(t+v—1))y(t+v—1)
—2x(t+v—1)z(t+v—1)] —y(t+v—1), 29)
CAYZ(H)= —z(t+v —1)e 2P+ e Pr2(1 —x(t+v—1))z(t+v—1)
“2x(t+v—-1y(t+v—-1)—x(t+v—-1)]—z(t+v—1),

where k is a control parameter.

If System (17) is controlled when n = 1000, then the control results are presented in
Figure 11. The fractional-order chaotic map is controlled to a period-1 orbit with k = 0.2; it is
controlled to a period-2 orbit with k = 0.5, and it is controlled to period-4 orbit with k = 0.65,
while it is controlled to quasiperiodic orbit with k = 0.7. As can be seen, the fractional-order
chaotic map endures period-1, period-2, period-4, and quasiperiodic states with an increase
in the control parameter k.
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Figure 11. Chaotic controls. (a) Chaotic control with k = 0.2; (b) chaotic control with k = 0.5; (c) chaotic

control with k = 0.65; (d) chaotic control with k = 0.70.

6. Conclusions

We build an improved quantum logistic map without equilibrium by reforming the
classic quantum logistic map. The improved quantum logistic map with hidden attractors
is generalized to the fractional case by introducing the Caputo-like delta difference operator.
Through a phase portrait, the largest Lyapunov exponent, dynamical mapping, and 0-1
testing, the dynamical characteristics were studied. Both the parameters and fractional
orders impact the system. With varying control parameters, the system shows periodic
windows. However, for the dissipation parameter and the fractional order, there are no
periodic windows in the chaotic region. This means that this chaotic map possesses stronger
robustness in chaos, so the system could be applied to generate stable chaotic sequences
for secure communication. The 0-1 test shows that this fractional-order map can generate
several chaotic sequences. Then, the complexity of the fractional-order map was described
by spectral entropy and approximate entropy, which shows that this fractional-order map
can generate better random sequences. In addition, improved nonlinear mapping on a
wavelet function for the fractional-order map was proposed. This map is controlled to
different periodic orbits under different control parameters. The fractional-order map gains
more degrees of freedom compared to the integer counterpart, so the fractional-order map
has greater potential applications in the engineering field. Due to its higher complexity
and stronger robustness in chaos, this fractional-order chaotic map can be employed in
information encryptions, such as secret communications and image encryptions. In order
to apply the fractional-order improved quantum logistic map, we will focus on designing

the image encryption scheme based on this map in the future.
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Appendix A

The code generating chaotic attractors in MATLAB:
v=0.9;3=4.5;r=19.8;r1=0.05;
x(1)=0.05;y(1)=0.02;z(1)=0.05;
for i=2:1:3000
temp4=0;temp7=0;
for j=2:1:i temp5=temp4-+exp(gammaln(i—j+v)—gammaln(i—j+1))*((—y(—1)*exp(—2*p))+
exp(—B)* r*((2—2*x(j—1))*y(j—1)—2*x(j—1)*z(j—1))—y(j—1)); temp8=temp7+exp(gammaln
(i—j+v) — gammaln(i—j+1))*((~ 2 — 1) exp(~2*B)) rexp(— B)*r*(2*(1—x(— 1))z~ 1)~
@*x(—1)*y(—1)—x(~1) ~2(—1);
temp4=temp5;temp7=temp8;
temp6=(1/gamma(v))*temp5; temp9=(1/gamma(v))*tempS§;
end
if (0<x(i—1))&&(x(i—1)<0.2)
x(1)=0.8+1*(x(i—1)—0)*(0.2—x(i—1)) —r1*y(i—1);
elseif (0.8<x(i—1))&&(x(i—1)<1)
x(1)=0+1*(x(1—1)—0.8)*(1—x(i—1))—r1*y(i—1);
end
y(i)=y(1)+temp6; z(i)=z(1)+temp9;
end
figure;
plot(x(100:3000),y(100:3000),’b.”,'markersize’,2);
xlabel(‘x’);ylabel('y’);
set(gca, fontsize’,12,'FontName’,' Times new Roman’);
set(get(gca, XLabel’),’ FontName’, Times new Roman’,’FontSize’,16);
set(get(gca,”YLabel’),’FontName’, Times new Roman’,’FontSize’,16);
figure;
plot(y(100:3000),z(100:3000),’b.”,'markersize’,2);
xlabel(‘y’);ylabel('z’);
set(gca, fontsize’,12,'FontName’, Times new Roman’);
set(get(gca,’ XLabel’),’ FontName’, Times new Roman’,"FontSize’,16);
set(get(gca, YLabel’), FontName’, Times new Roman’,’FontSize’,16);
figure;
plot(z(100:3000),x(100:3000),’b.”,'markersize’,2);
xlabel(‘z’);ylabel("x’);
set(gca, fontsize’,12,’FontName’, Times new Roman’);
set(get(gca, XLabel’),’ FontName’, Times new Roman’,’FontSize’,16);
set(get(gca,”YLabel’),’FontName’, Times new Roman’,’FontSize’,16);
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Abstract: The objective of this paper is to examine the augmentation of the heat transfer rate utilizing
graphene (Gr) and multi-walled carbon nanotubes (MWCNTs) as nanoparticles, and water as a
host fluid in magnetohydrodynamics (MHD) flow through an upright plate using Caputo fractional
derivatives with a Brinkman model on the convective Casson hybrid nanofluid flow. The performance
of hybrid nanofluids is examined with various shapes of nanoparticles. The Caputo fractional
derivative is utilized to describe the governing fractional partial differential equations with initial and
boundary conditions on the flow model. Exact solutions are obtained for flow transport, temperature
distribution besides that heat transfer rate and friction drag in terms of Mittag-Leffler function by
using Fourier sine and Laplace techniques as hybrid methods. Further, we provided the limiting
case solutions for classic partial differential equations on obtained governing fluid flow models. The
influence of various physical parameters with different fractional orders are investigated on hybrid
nanofluid’s fractional momentum and energy by plotting velocity and energy curves. Few of the
findings suggest that fractional parameters have significant effect on flow parameters and that blade-
shaped nanoparticles have a high heat transfer rate. The graphical results reveal that the Grashof
number shows a symmetry effect in the case of cooling and heating the plate. Furthermore, the
performance of hybrid nanofluid is considerably more effective with the Caputo-fractional derivatives
rather than in the classic derivative approach.

Keywords: Casson Fluid; Fourier Sine Transform; Laplace Transform; fractional heat equation; shape
factor; Mittag-Leffler function

1. Introduction

Nanotechnology has significantly advanced in heat transfer studies, which has en-
hanced the thermal characteristics of energy-transmitting fluids. Producing nanoparticles
with great heat conductivity is one of the most trending uses of nanotechnology. To increase
the thermal conductivity of fluids, nanofluids have great importance. They are prepared in
laboratories by using nanoparticles with an average diameter of less than 100 nm which
are suspended in typical heat transfer fluids such as oil, water, and ethylene glycol. First,
Maxwell [1] proposed nanofluids after an attempt to optimize the heat transfer rate of regu-
lar fluids by suspending micro-sized particles failed owing to sedimentation and clogging
of the flow patterns. Based on these issues, Choi [2] suggested in 1995 that the dispersion of
nanoparticles into the host fluid might improve the thermal performance of the base fluid.
Subsequently, a diverse range of devices have been developed for a variety of practical
purposes and functions in various fields such as electrical engineering [3], helping to im-
prove the thermal efficiency of horizontal spiral coils used in solar ponds [4], as a coolant
in double pipe heat exchangers [5], stenotic artery [6] and drug agent [7]. Later research
by Imran Siddique et al. [8], Maryam Aleem et al. [9], as well as Anum Shafiq et al. [10]
broadened the literature on nanofluids. The discovery of nanofluids has achieved the major
part of industry’s requirements, but the suspension of single nanoparticles is inadequate
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for the required thermal performance. Therefore, researchers have been attempting to
develop a better and more efficient fluid. Yamada et al. [11] defined an upgraded kind of
nanofluid in 1989 by combining two or more nanoparticles of distinct characteristics with
common fluids. This advanced categorization of nanofluid, known as a hybrid nanofluid,
shows potential improvements in heat transfer rate, which can be applied in many domains
such as biomedicine [12-14], heat exchangers [15], solar energy [16] and so on. Some of
the modern advances in the literature of hybrid nanofluids are observed in the studies
carried by Hafeez et al. [17]; their study provides a numerical modelling of MHD rotational
flow of hybrid nanomaterial by applying a bvp4c technique between two parallel porous
sheets. Iskandar Waini et al. [18] examined the stable mixed convection flow along a vertical
surface immersed in a porous medium using hybrid nanoparticles. Talha Anwar et al. [19]
established two independent fractional models, Caputo-Fabrizio and Atangana—Baleanu,
to analyze the flow patterns and thermal characteristics of a NaAlg/SA-based hybrid
nanofluid. Their study revealed that the CF fractional operator improves the thermal rate
more efficiently than the AB fractional operator.

Heat transmission is crucial for temperature controls in many industrial applications.
Even with increased demand for energy-efficient equipment, achieving good heat trans-
mission of a fluid remains a challenge. As a result, nanoparticles, nanofluids, and hybrid
nanofluids exploration are some of the most significant topics of research. Consequently,
heat transfer becomes more robust. Nepal T. Balaji et al. [20] investigated the micro channel
heat sink, which is used to check the convective heat transfer properties of water-based hy-
brid nanofluids including graphene nanoplatelets and MWCNTs. Mumtaz Khan et al. [21]
examined FDM combined with L1-technique utilization to perform the heat transfer of
fractional transient MHD flow of viscoelastic hybrid nanofluids through an inclined surface
fixed in a Darcy porous medium. Unsteady natural convection and heat transmission
of hybrid nanofluid for two upright parallel plates were analyzed by Chandra Roy and
Ioan Pop [22]. In the fields of biomechanics, aerospace, and chemical engineering, mag-
netohydrodynamics (MHD) free convection flow is extremely important. MHD primarily
focuses on the study of the magnetic characteristics and behavior of electrically conducting
fluids, including magneto fluids such as electrolytes, liquid metals, plasmas and salt water.
Ndolane Sene [23] examined the heat transmission analysis of Brinkmantype fluid with
Caputo derivative. Zar Ali Khan et al. [24] found the analytic solution of the transient
flow of a generalized Brinkman-type fluid in a channel under the influences of MHD with
Caputo-Fabrizio fractional derivative. Ridhwan Reyaz et al. [25] explored the effects of
heat radiation on the MHD Casson Fluid as well as the Caputo fractional derivative on an
oscillating upright plate.

The investigation of non-Newtonian materials is another intriguing research issue due
to its interdisciplinary character and interesting rheological dynamics. Non-Newtonian
fluids are flexible due to their applicability in numerous sectors and production processes.
The relevance of non-Newtonian fluids may be seen in the oil packing, cooling/heating
processes, hydraulics, lubricant industry and opto-electronics. In the literature, scientists
have researched many non-Newtonian models, among which is included the Casson Fluid
model [26], made known in 1959 by Casson, while inspecting the rheological data of pig-
ment ink in a printer. Casson Fluid is a shear-thinning liquid with infinite viscosity at zero
shear stress. When the yield stress is higher than the shear stress, the fluid acts like a solid.
Toothpaste, slurries, blood, paint, molten polymers, honey, jelly, tomato sauce and chocolate
are examples of Casson Fluid. This fluid model has been beneficial to polymer processing in-
dustries, food manufacturers, cosmetics, textiles, biomechanics, pharmaceuticals and many
more. Ali Raza et al. [27] investigated the flow of Casson nanoparticles by applying Laplace
Transform across a vertical moving plate using the Atangana-Baleanu time-fractional
derivative and studies have shown that the fractional, ordinary velocity fields of Casson
Fluid decreases when compared to viscous fluid. Muhammad Nazirul Shahrim et al. [28]
were using the Laplace Transform to study the precise solution of fractional convective
Casson Fluid over an accelerated plate. M. Veera Krishna et al. [29] explored the radiative
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MHD flow of Casson hybrid nanofluid through an infinite exponentially accelerated verti-
cal porous surface using the Laplace methodology, and the temperature of Casson hybrid
nanofluid is considerably superior to that of Casson nanofluid.

In present times, fractional calculus [30] is essential in engineering and applied scien-
tific disciplines such as physics, electronics, mechanics, population modelling, biosciences,
economics and signal processing. Fractional calculus contains two categories singular oper-
ators and nonsingular operators. (1) Caputo derivative (2) Riemann-Liouville derivative
are singular operators. The Caputo-Fabrizio derivative and the Atangana—Baleanu deriva-
tive are non-singular operators. They arose as a result of the application of conventional
differentiation to the concept of non-local derivatives. As per several subject specialists,
the findings obtained through the use of fractional operators are more precise and realistic
than those obtained using classic differentiation. When it comes to understanding fluid
performance, fractional operators are extremely important because of their self-similar
qualities and memory-capturing capabilities. The Caputo derivative is the most commonly
encountered derivative in the fractional calculus literature. The rationale stems from the
fact that this derivative is consistent with the initial conditions utilized in modelling real-
world issues. Michele Caputo proposed the Caputo fractional derivative in his study in the
year 1967 [31]. Talha Anwar et al. [32] analyzed different shape effects of fractal fractional
model for thermal analysis of hybrid nanofluid with a power-law kernel and noticed that
the heat transfer rate was most effective for blade-shaped nanoparticles when graphene
nanoparticles and graphite oxide were equally dispersed. Muhammad Saqib et al. [33]
used the Atangana—Baleanu fractional derivative to examine the time fractional model of
the convective flow of carboxy-methyl-cellulose (CMC)-based CNTs nanofluid through a
porous media in a microchannel and observed that MWCNTs are more efficient than SWC-
NTs in improving the thermal conductivity of the nanofluids. Marjan Mohd Daud et al. [34]
implemented the Caputo fractional derivative principle to Casson Fluid convective flow
in a microchannel with radiant heat flux. M Ahmad et al. [35] described a generalization
for natural convection flow of Maxwell nanofluid in two upright parallel plates adopting
Caputo-Fabrizio utility of fractional order derivatives. Sidra Aman et al. [36] derived
precise estimates for MHD flow of Casson nanofluid with hybrid nanoparticles using the
Caputo time fractional derivatives.

Being motivated by Ndolane Sene [37], who analyzed the exact solution for a class
of fluids model with the Caputo derivative by using Laplace and Fourier Sine Transform
method, it is noticed that there has been no attempt in the prior literature to investigate
MHD and hybrid nanofluids with Caputo fractional derivatives by using Fourier Sine
Transform and Laplace Transform. Hence, the current study proposes to expand on the
work of Ndolane Sene by adopting MHD with different shapes of hybrid nano fluid model
using graphene (Gr), multiwall carbon nanotubes (MWCNTs) as nanoparticles and water
as host fluid to analyze the heat transmission rate. The implementation of the Caputo
derivative and its approach to obtaining the analytical results by employing the Laplace and
Fourier transforms will be novel. The Caputo fractional derivative is used to fractionalize
the MHD free convection Casson hybrid Brinkman-type fluid model. The Fourier sine
and Laplace Transformation is used to transform non-linear governing PDEs into ordinary
differential equations. These exact solutions are shown for temperature and flow fields
of hybrid nanofluid. Eventually, by making &« — 1, B — co the classic non-Newtonian
solutions are recovered for velocity field. Further, the influence of several parameters on
the fluid flow and thermal characteristics were discussed and shown in graphical and
tabular form. The practical applications of employing these nanoparticles are in wastewater
treatment, 3D printing, solar cell (dye-sensitized solar cells) industries.

The contents of the present paper are outlined as follows. Section 2 describes the
fractional mathematical model using Caputo fractional derivatives. Section 3 gives the
approaches to obtain analytical solutions using Fourier sine and Laplace Transform meth-
ods for temperature and velocity fields. Further discussed are the limiting cases, heat
transmission rate and shearing stress. Discussion and the interpretations of the influences
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of the parameters utilized in the modelling have been provided in Section 4. We conclude
the paper with findings which are discussed in Section 5.

2. Fractional Mathematical Model with Caputo Derivative

Consider an unsteady MHD free convective Casson hybrid flow of water with graphene
and MWCNTs nanoparticles over an infinite upright plate. The system rectilinear coordi-
nate is implemented for the analysis, and the fluid flow is taken in the y-direction, whereas
the x-axis is picked perpendicular to the plate. Magnetic field of strength By is applied
normal to the fluid flow direction. The fluid is viscous, incompressible, conducting and
not electrified. The fluid is assumed to be gray, absorbing and emitting radiation but as a
non-scattered medium. Different forms of nanoparticles (cylinder, blade, brick, platelet and
spherical) are disseminated into the host fluid to obtain hybrid nanofluid. At time T = 0,
the plate and hybrid nanofluid are both in equilibrium state with temperature To. As time
progresses, T > 0, the fluid is driven by the velocity U and at the same time, temperature
of the fluid raised to Ty and then far away from the plate its ambient temperature is Teo,
causing free convection to occur, as presented in Figure 1. Body force emerges as buoyancy
force in this circumstance because of the temperature difference. Further, for analyzing the
flow phenomena of the hybrid nanofluid, the Brinkman-type fluid model is being used.

Y
- l g
Shapes of nanoparticle
o
’ E l . By
Brick Cylind Spherical
et Secees Thermal boundary layer
Platelet U| Momentum boundary layer
» 203
u0n)=U 208
w(0T)=Ty ! v(07)=T,
o) 9" %
3 % X
S + H H == Hybrid Nanofluid
Graphene Multi -Wall CNTs Water

Figure 1. Flow geometry.

The following forms can be used to depict the rheological equation for an incompress-

ible Casson Fluid (Nakamura et al. [38]).
Tij = 2(py + \/’%)eij when T > 11, 0
;= 2(py + \/%)eij when T < 71¢

TTe
Here, m = ejjeij where ejj represents the (i, j)th component of the deformation rate, 7t
is the product of the component of deformation rate with itself, 7. is the critical value of
this product based on the non-Newtonian model, p, symbolizes the yields stress, and
denotes the plastic dynamic viscosity of the non-Newtonian flow.
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The mathematical structure of the corresponding conventional flow of Casson hy-
brid nanofluid (graphene-MWCNTs-H;0) can be concise by Boussinesq’s approximation
(Nehad Ali Shah and Ilyas Khan [39]) with the following partial differential governing
equations given under the aforementioned assumptions.

ou v
=7 Frie 0 @
ou 1, 9%u 2
Phnfﬁ = }”mf(1 + B)@ +Phnf’)/hn)‘g(T - TOO) - Uh;1fBOu ®3)
oT °T

(Pcp)hnfy = Khnfﬁ “4)
The dimensional initial and boundary conditions employed in this study are detailed below.

t<0: u=0,T=TeoVx
£>0: u=U T=Ty:x=0 5)

U—0,T— Teo:x— 0

Table 1 lists the thermo-physical attributes of hybrid nanofluids and nanofluids.
Table 2 portrays the thermophysical properties of the host fluid (H,O) and nanoparti-
cles (graphene and MWCNT). Table 3 displays the sphericity and shape factor for various
shapes of nanoparticles.

Table 1. Hybrid nanofluid thermophysical description (Talha Anwar et al. [32]).

Properties Hybrid Nanofluid
Viscosity, u Hinf = o™ fi pa—— (Brinkman model)
Density, p Phnf = [Pf(l —¢1) + 47le1] (1=¢2) +pp¢2
Specific heat capacity, Cy (0Cp) s = [¢Gr(ﬁcp)c, +(1- ¢GT)(pCP)f} (= ¢mwent) + (0Cp) ywenTPMweNT
_ Kmwent+(1=1)k = (1=1) (K s —KMweNT)PMWCNT
Thermal conductivity, k Knnf = K”f[ kmweNT +(n—1) K+ (K f —KMweNT ) PMWeNT } (Maxwell model)

where Knf = Kf {K"m*”‘f(”_])_("f—"nm ) (n=1)up, }

Knpy 1 (M=1) (K —Knp, )Pup,

o — [v,,z+(n—1):f,,f—(n—l)(m,fﬂr,,z)(pz]
1 "
0y +(n=1)os+(0r—0p )1 ]

where 0,7 = 0y {

Thermal expansion coefficient, -y (V)i = [(1 —¢cr)(pY)s + ‘PGV(F'Y)Gr] (1= ¢mwent) + (07) pwenTPMWENT

Table 2. Thermophysical characteristics of the host fluid and nanoparticles (Mumtaz Khan et al. [21],
Reddy SR and Reddy PB [40]).

Physical Properties Water (H,O) Graphene (Gr) Nﬁiﬁ:ﬂﬁxg:lr)
o/Kgm~3 997.1 2250 1600
Cp/JKg IK™! 4179 2100 796
K/Wm~ 1K 0.613 2500 3000
o/Sm~! 5.5 x107° 107 107
y/K1 210 x 10~6 —7x107° 21x107°

The following non-dimensional parameters are constructed using Buckingham’s pi-
theorem (W.D.Curtis [41]).
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Table 3. Sphericity and shape factor of nanoparticles of various shapes (Muhammad Saqib et al. [33]).

Models a b P p:%
Blade 14.6 123.3 0.36 8.3
Brick 19 471.4 0.81 3.7
Platelet 371 612.6 0.52 5.7
Cylinder 13.5 909.4 0.62 49
Spherical - - 1 3
* __ U _ . u * _ T-Te
ut=q, x* = X5, T t U= =t ©
(l‘CV>f 805 f(Tw— Too) UfoB(Z)
Pr= 5 Gr =< oS , M= o

When transforming the Equations (2)—(5) using the dimensionless variables specified
in Equation (6) and further dropping * sign, a more simplified form of the non-dimensional
fluid model is obtained as:

Ju 1.0%u

3= az(1+ B)ﬁ —ajpM + a1pGro )
v a4 0%
3t~ Prov ®)

Fractional calculus is an effective tool for describing real-world phenomena with the so-
called memory effect. The Caputo derivative is used because the memory effect and a constant
function’s derivatives yield zero. Equations (9) and (10) are obtained by replacing the integer
order derivative with the Caputo derivative in Equations (7) and (8) and generalizing the
integer-order derivative to non-integer partial differential equations. They are:

" 1,0%u
Diu =a;(1+ ,B) Py — aoM + a1pGro 9)
w.  ag 0%
D7v = Pr a2 (10)

We treat the following relationships as dimensional initial and boundary conditions
that momentum and temperature satisfy.

T<0: u=0, v=0Vx
u=1v=1:x=0 (11)

T>0:
u—0,v—0:x— o0

where

_ sz+(”71>K11f7(”71>(an7’{1’2>¢2

L e, A (=D + (=1, )2
0 — kpy +(n=1)kp—(n=1) (ks —kp, )1
2 kpy +(n=Dks—(ky—kp )1

~

( (o 10
:<1—¢z>[<l—¢1>+¢1 o] + |G| e m =1
as = (1= 91" (1= ¢2)*% a5 = (1= ¢2) (1= 1) + 12| + [22 ]9, 07 = L,
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3. Procedure for Solution

There are numerous approaches for solving the fractional differential equations pro-
vided in Equations (9) and (10). This section explains how to use analytical approaches
to find solutions. In this work, Laplace and Fourier Sine Transformation are used to find
exact results for our present model. This approach is mentioned in the following litera-
tures [42,43]. The benefit of this method in this study is that it allows for the development
of linear fractional differential equations. Figure 2 shows a flowchart that summarizes the
solution method used in this study.

Figure 2. Flow chart for Fourier sine and Laplace Transform.

3.1. Integral Transform for Fractional Order Caputo Derivative

The Laplace Transform method is employed for obtaining accurate analytical solutions
in this study, the Laplace Transformation of the Caputo derivative in the following lines
are defined.

The Caputo fractional derivative of f(t) is defined as:

t
DYf(t) = 1,11—_“0/(t—s)_“%(:); 0<a<l1 (12)

where « is a fractional order, I is a gamma Euler function.
In Equation (12), the Laplace Transform and the Convolution theorem is utilized
to obtain:

t
L| [ £ —w | = (5F6) - £(0) 552 (3)
0
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Then, using the Laplace Transform definition, the following is obtained:
LID&F(1)] = s*LIF(1)] - s*1£(0) (14)
According to the present study Equation (15) is written as:
LID:*0(q, )] = s*Llo(q, 7)) — s* 0(q,0) (15)
The Laplace Transform in Equation (15) will be significant in the current investigation.

3.2. Hybrid Fractional Temperature Field Calculation

For solving the fractional temperature equation in Equation (10), initial and boundary
conditions given in Equation (11) have been used.

Fourier Sine Transform is applied to Equation (10) as first step in this approach and
the RHS and LHS are obtained as follows:

FK[D7v(x, T)] = D7v(q,T) (16)
2
K, [%;‘;T)} = 0(0,7) — ¢*0(q,7) (17)

where the Fourier Sine Transformation is denoted by F; and the Fourier sine variable is 4.
By replacing Equations (16) and (17) in the Fourier Sine Transform of Equation (10),
the below Equation (18) is obtained,

Do(q,7) = 5[70(0,7) — ¢*0(q, 7)) as)

Now proceeding to the second part of the approach, which is to apply the Laplace
Transformation to Equation (18) and use Equation (11) to obtain,

a
o(q,s) = W (19)
sPr(s +W)

After some rearrangement, the Equation (20) is as below.

agq | (1 g1 Pr
v(g,8)=—||-——= | —= 20
(4,5) Pr {(s s"‘—&—% 130 (20)

To solve Equation (20), the inverse Laplace Transform is used, which generates the
following relationship.
=1

1 -1
,T)=—-|1—-L
0(q,7) q[ s“—l—”?ﬂz

r

} 21)

In order to obtain the analytical solution for Equation (21), the Mittag-Leffler func-
tion [44] is used. That is:
Leta >0, B € Rand z € C. The Mittag-Leffler function is defined by the series:

o) k
Enp(z) = ;;) 1%1?7—&-/3 when a > 0and g > 0, the series is convergent. (22)

Bydoingso, =1,z = —At*and A = ”?)—qz in Equation (22) and compare Equations (21)

=
and (22), which after simplification acquire the following form:

a—1

2
Eo(— 20 gy — 1 (23)

2
a
st ?’Z
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By replacing Equation (23) in Equation (21),

2ay ,\]1
(g, 7) = {1 —Eu (—%T"‘)} . (24)

This technique is completed by employing the inverse Fourier Sine Transformation to

singx

(&)
Equation (24) and use the fact of integration | 7
0

dq = F, resulting in:

oo

v(x,T) = %/Av(q, T) singxdq
0

[eS)

2 [ singx asq> Tt
o(x,7) = f;/Tan(f‘“’T)dq (25)
0

3.3. Hybrid Fractional Velocity Field Calculation

For solving the fractional momentum equation, the Fourier Sine Transformation is
applied to Equation (9) and considering p = 1 + % the simplified equation is

Dru(q,7) = azuqu(0,7) — azpq*u(q, ) — a1pMu(q, ) + a1Gro(q, 7) (26)

and utilizing the Laplace Transform to Equation (26) with the use of Equation (11) yields that,
, 1

s*u(q,s) = azug; — apugtu(q,s) — a1oMu(q,s) + a12Gro(q, s) (27)

With further simplifications Equation (27), reduces to:

nqaz Grqagap
u(q,s) = + ©8)
s(s" + pg2a7 +a10M)  spr(se 4 pgPay + argM)(s* + %)
where,
_ pqa7
24:5) = Sty THg)
b(q,S) _ Grqagayy

2
sPr(s*+pgPaz-+ajoM) (s¥+ 45 )

The inverse of the function b(g, s) is rewritten as below.

Graasa gt—(1+a) gr—(1+a)
b(9,5) = qP;L 5 P T pazq® + Mayg @
s+ T
Graga gt (1+w) gt—(1+a)
b(q/s) = P ay Mayg oy 040 - % + yuarg? + Ma (30)
7’5](]1517_@"!‘7) S +W nazq 10

The inverse of Laplace Transformation is used to Equation (30) to obtain:

' Prq(]/lﬂ7—%+ A/f;zll)) S"‘—|—% 5“+Wl7q2+Ma10

where f =1+ a.
Using the Mittag-Leffler function as described in Equation (22) and further simplifying,
it reduces to:

ap
T [Egp(—AY)] = L—1<Si +A> (32)
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By comparing Equations (31) and (32) and substituting A = —q A = pazq® + Mayg
the following form is obtained:
Gru4a121’"‘ [ q%ay 2
b(g,7) = E,g(———=1%) — E, g(—ug-ay; — Maqy) " 33
(q,7) Pro(uar — B + M,Zm) wp( By ) — Eqp(—pq-az 10) (33)

Using the inverse Fourier Sine Transform formula:

b(x,7) = %/b(q,r) singxdq
0

b(x,7) = ZGra4a12/q( squ

ebr pa + M”m) { (= )T — Eyp(—pgaz —Mﬂlo)ﬂ} dq (34)
7= B

Again, the function a(g, s) is rewritten as:

a(g,s) = —7 {1, w }
7 - q(ya Nilum) S st + ]/lqza7 + Mﬂlo

and employing the inverse Laplace Transformation, solution is written in terms of Mittag-
Leffler function as follows:

a—1
alg,7) = Lﬁd [l -1 {S—H (35)

q(ya + 2410 s* + ﬂq2a7 + Mﬂlo
. _1 Safl
Ey1(—AT") =L le _‘_/\} (36)
Using the inverse Fourier Sine Transform, it implies that,
naz 2 «
a(q,t) = —————|1— Ey(—g°uay — Mayg)T
(9,7) q(WﬁMsz)[ o~ a7 — Mayo) "]
where A = pazq> + Mayg
payz singx T payz sin gx > N
a(x,t) == dg — (=g~ pa; — Mayg)t*d 37)
”{ g(uar +550) ) qluar + 5e) Fl !
The exact solution is,
u(x,7) = a(x, )+ b(x,7) (38)
where,
2|7 uaz singx 7 paz singx > «
a(x, 7)== ——————dg— | —————Ex(—q puay — Mayy)t"d
” L ey + 58) T ) (e + Mgy T !
2Gragay 7 sin gx q2a4 >
b(x,T) = / [E p(—=—)7" — Ey p(—pg°ay — Mayg)t™ |dgq
tPr J q(pay — % + Mam) wp\"p, «p
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3.4. Limiting Cases
3.4.1. Temperature Field for Classic Case with Hybrid Nanoparticles

The temperature expression corresponding to « — 1 in Equation (10) reduces to the
following expression,
xv/ Pr

v(x,T) = erfc(z\/ﬁ

)

where erfc is a Gaussian error function.

3.4.2. Velocity Field for Classical Case with Hybrid Nanoparticles

The velocity expression corresponding to & — 1 in Equation (9) reduces to the follow-
ing expression.

u(x,7) = %[ex\/merfc@\/%—i—\/awaﬂB) e x\/merfc(z\/ﬁ \/a15a77B)]
i [ "\/Eerfc<27 i+ W) + e”’@erfc(zi i \/W)}

a13ev“14T

oy [exmerfc@\/ﬁ + \/(1161171'3) + e_xmerfc<2\/ﬁ — \/a16a7TB>}

—;’Se fe (Zﬁ)

a4 Pr aj4Pr
4T Xy > =Xy =
ajzeVi14 \ g xvV/ Pr \V o xvVPr
+ 5| e erfc 2W+\/a14r +e erfc 3yt /14T

where,

Graayp Mayayg _ Maypy  ay | May
Praz;B —ay’

a4 = , A15 =

1
B=1+ -, =— A1 = ——
+ B 13 ayBPr —ay ayB 16 ayB ayB

3.4.3. Velocity Field for Classic Newtonian Fluid with Hybrid Nanoparticles

In the case of velocity for classical Newtonian fluid, the following expression is
obtained by making  — oo, « — 1 in Equation (9):

u(x,t) = %{e’(\/@erfc@\/%? + W) +(2_X\/@erfc<2\/La7 - \/Wﬂ
+2“A [e"\/merfc(z\/'% + \/W) +e*x\/merfc(2\/% — W)]
algzmﬂ [gx\/@erfc@\/u? + \/W) +e YMerfc( N/ \/W)]

Zi? erfe (Zﬁ)

P P
alBe {117‘r 1117 r —x 017 r
_l’_i

X a,
o | € 4 erfc(zx\/‘/a;—h/alyr)—i—e

g2 - )

where,

Mll41110 Gra4a12 M!lw ayy Mﬂlo
My = —F5——, 41§ = — ;419 = y 0= —" T ——
ayPr —a ayPr —ay ay ay ay
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3.5. Analytical Expressions for the Heat Transfer and Shear Stress

Heat transmission rate along with shear stress are two important physical quantities
that are analyzed to gain access to a wide range of information, such as efficacy of hybrid
nanofluids, elements that improve or deteriorate hybrid nanofluid thermal efficiency,
the role of accompanying development in deriving hybrid nanofluid flow patterns, and
various others. Utilizing the importance of these values, the following mathematical
relationships are predicted, which are mentioned as skin friction coefficient (Cr) and
Nusselt number (Nu).

Nusselt number from Equation (25), an analytical expression of the dimensionless rate
of heat transfer (Nu) is:

Nu:—g—f”x:o = {hm }

x—0 ax
— Prr?
Nu = /2= 1T
Skin friction from Equation (38), an analytical expression of the dimensionless skin
friction is given by:

ou [, ou
Cr= —$|xzo =—L 1{11111—}

x—00X
_ 1 i3 ©  (ok—2)i(—1)F Aq kg D)
Cr= i {r 1 7 L Pt e D)1
t
— Ju*'E (Asu®)(t —u) " 2du
JT|:F—2+ 5 o0
_ A | (2k=2)!(— k=)
\/A477 L;l BTk 1)'Fa(k T wax VB a(Asu®) (t — u)* 2 du}
+ {rzﬂ u1E, (Agu"‘)(tu)gdu}
0
where,
A1ﬂ4 Gm4u12
Ay = Ay = BPray, As = Ay = 202
1= May, Az raz, As = o M AL —a,

4. Graphical Findings and Outcomes

This section goes through graphical examination of temperature, flow field domains
obtained for fractional order PDEs and flow parameters appearing in the problem. The frac-
tional fluid model is determined analytically using the Laplace and Fourier Sine Transform
methods. The Prandtl number, time, thermal Grashof number, Casson parameter, magnetic
field, volume fraction parameters ¢; and ¢, are investigated and justified with a physical
perspective. Recognizing the significance of shape effects, nanoparticles are thought to have
five distinct shapes (brick, blade, cylinder, spherical and platelet). The impact of various
flow characteristics is examined by using plotted curves in Figures 3-20 to illustrate various
impacts on flow field, temperature, heat flow rate and friction drag, also illustrated with
tables, bar graphs to analyze different elements of the topic under study. These graphical,
tabular representations aid in understanding the effects of additional processes such as
heat flow and energy fields. This section also includes a pictorial comparison of fractional
and classical model-based solutions to emphasize their importance. A complete tabular
analysis is also used to analyze the Nusselt number and skin friction.
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Figure 8. Fluid flow curve for varied values of fractional order a.
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4.1. Impact of Physical Parameters on Temperature Field

The energy of Equation (11), whose solution is obtained as presented in Equation (25),
has been used for the figures in this section. The temperature profile for fractional order,
« = 0.4 is considered for various flow parameters.

The impact of fractional parameters against temperature distribution is seen in Figure 3.
When 7 = 1.5, the temperature field rises with a growing . Physically, this is explained by
the fact that as « increases, the thickness of the thermal boundary layer also increases, which
becomes thickest as « approaches 1. The novelty arises from explaining how temperature
rises as the order of the fractional operator advances. Because of the memory effect
inherent in fractional operators, increases in order have a considerable impact on time
value, resulting in a large accumulation. When the order of the fractional operator is raised,
it is seen that an increase in time causes a rise in fluid temperature. A sub-diffusion in the
range of (0, 1) is also noticed. When the order is modified, the literature’s results corroborate
Caputo’s fractional derivative sub-diffusion (0, 1).

Figure 4 represents the impact of time on the temperature field. In the above fractional
case, the temperature rises gradually as the value of time increases. This suggests that
when the time under consideration exceeds one, the Caputo derivative has a slower impact
on the diffusion process.

The temperature field is considerably impacted by the volume fraction of the hybrid
nanofluid, as seen in Figures 5 and 6. The temperature field is noted to grow with increasing
volume fraction values, i.e., ¢1 and ¢,. The physical factors of the hybrid nanofluid clearly
show that a rise in ¢; and ¢ leads to an increase in the heat transfer of the hybrid nanofluid,
thus resulting in the increase of temperature profile. This is due to the fact that when
density of nanoparticles is enhanced, heat conductivity is improved.

The temperature field for different shapes of nanoparticles is represented in Figure 7.
Due to the shape factor p included in Table 3, it is seen that the temperature of the blade-
shaped nanoparticle is the highest, preceded by the platelet, cylinder, brick, and spherical.
It is critical to remember that viscosity decreases as temperature rises. It is obvious that
the shapes of platelets, cylinders, and bricks have more viscosity, resulting in lower tem-
peratures, whereas blades and spherical ones have the greatest temperature due to the
lowest viscosity. The figure also shows that the spherical form of the nanoparticle has a low
viscosity. This is due to the temperature-dependent shear thinning behavior.

4.2. Impact of Physical Parameters on Flow Field

In this section Equation (10), whose solution is obtained as shown in Equation (39)
has been taken into account to plot all the figures. Velocity dynamics for distinct flow
parameters is illustrated for fractional order situation, & = 0.4.

Figure 8 exhibits the impact of fractional order in relation to time. The velocity falls as
the order of the Caputo derivative rises. Meaning to say, as order « accelerates the velocity
decreases to zero, which also means increasing time causes an increase in the flow field,
thus resulting in this outcome.

Figure 9 demonstrates the velocity curve of the magnetic field M parameter. The graph
shows that as the magnetic field levels increased, the velocity decreased. This resulted from
the application of the transverse magnetic field, which produces the resistive Lorentz force.
The Lorentz force, which tends to oppose the flow of hybrid nanofluid, causes the velocity
to decrease. When M is raised, the Lorentz force becomes more intense, enabling the hybrid
nanofluid to gently come to a halt.

Figure 10 captures the time 7 effect on the velocity field, the velocity increases gradu-
ally with time growth. This demonstrates that the Caputo derivative has a lesser influence
on the diffusion process when the time under consideration reaches one.

Figure 11 shows the consequences of the Casson parameter when the other values are
held constant. It illustrates that higher values of  tend to a reduction in fluid velocity. This
is due to the physical impact of B, where a larger value of B will increase viscous forces
while decreasing thermal forces. Thus, fluid velocity will tend to decrease.

286



Symmetry 2023, 15, 399

Figure 12 represents the impact of the thermal Grashof number in cooling and heating
scenarios. The Grashof number is defined as the ratio of buoyancy force to viscous force
acting on a fluid, with fluid motion being linearly dependent on buoyancy force. In
convection problems, the thermal Grashof number is responsible for heat transmission.
This graph shows how the velocity field rises as the Grashof number increases in case
of cooling of the plate (Gr > 0) and the symmetry phenomenon is noted in the heating
scenario (Gr < 0). In addition, the symmetry effect is observed from the figure. The
Grashof number represents the buoyancy force proportional strength to viscous force;
hence, increase in Grashof number corresponds to increase in thermal buoyancy force. As a
result, the velocity field tends to expand.

Figures 13 and 14 indicate the effect of hybrid nanofluid volume fraction on flow field.
It is noted that the flow field of the hybrid nanofluid decelerates as the values of either ¢ or
¢» increases. The physical explanation for this phenomenon is that as the volume fraction
¢1 and ¢, of the hybrid nanoparticle increases, fluid becomes more viscous, resulting in
decrement of the nanofluid’s flow field. Adding nanomaterials to a fluid raises its density,
which decreases both boundary layer thickness and nanofluid velocity; velocity decelerates
as time exceeds.

Figures 15 and 16 describe the comparison between the flow field and temperature
distribution of the graphene-H,O-MWCNT hybrid nanofluid to those of the equivalent
nanofluids graphene-H,O and MWCNT-H,O and the base fluid H,O. The profiles of the
afore stated nanofluids are displayed by employing either ¢, = 0 or ¢ppwenT = 0 in the
solutions obtained for hybrid nanofluids. Temperature has been found to be the highest
for graphene-H, O-MWCNT hybrid nanofluid, further observing the trend in temperature
profiles followed by MWCNT-H,O nanofluid, graphene-H;O nanofluid and base fluid
H,0, in that order. MWCNT nanoparticles have a considerably superior heat-conduction
capacity than graphene nanoparticles and water. When MWCNT nanoparticles are dissem-
inated in the host fluid, the resulting MWCNTs-H,O nanofluid has a higher temperature
than graphene-H,O nanofluid temperature, due to improved thermal and physical fea-
tures such as heat capacitance and thermal conductivity. Moreover, the even dispersion of
considered nanoparticles (¢, = 0.05 = pprwenT) improves the thermal conductivity of HyO
in such a way that the heat transfer capacity of the resulting hybrid nanofluid exceeds the
heat transfer capacity of H,O, graphene-H,O nanofluid and MWCNT-H,0 nanofluid. The
performance of the temperature curve is mostly determined by the thermal properties and
volume percentage of the nanoparticles under consideration. This temperature fluctuation
caused by various nanoparticles emphasizes the importance of nanofluids and hybrid
nanofluids in heat control systems. Moreover, H,O has the higher fluid flow velocity in
comparison to other nanoparticles, which is followed by MWCNT-H,O, graphene-H,O
and HyO-graphene-MWCNT. The primary cause of these flow patterns is the disparity
in nanoparticle density. According to Table 2, the density of host fluid is substantially
lower than that of nanoparticles, making it less viscid for everyone. Greater the den-
sity of nanoparticles, the more viscid the resulting nanofluid. According to the figure,
evenly spreading both nanoparticles in host fluid, results in an increase in the density of
hybrid nanofluid.

In Figures 17 and 18, the curves are plotted in order to reveal a comparison between
fractional and classical derivative calculus for both cases of hybrid and non-hybrid nanoflu-
ids. In the case of temperature, the figure reveals that the temperature of fractional hybrid
nanofluid is faster followed by fractional non-hybrid than regular fluids. The fractional
derivative model with hybrid nanofluid reveals a better heat transfer enhancement than the
classical approach. In the velocity case the fractional hybrid fluid shows the high velocity
followed by fractional non- hybrid, Newtonian fluid (¢ — 1, p — o) with hybrid while it
has lower velocity for the classical fluid in limiting case.

Figure 19 was plotted to determine the applicability of fractional models for attain-
ing a quicker temperature reduction. In the bar graph shown, numerical values of heat
transmission rate (Nu) for fractional derivatives are in comparison with nanofluids and
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hybrid nanofluids. Moreover, notable emphasis is given to the shape constituent, which
resembles certain shapes of disseminated nanoparticles. Heat transmission from vertical
plate to hybrid nanofluid happens faster when graphene and MWCNT nanoparticles have
a blade form. When spherical-shaped nanoparticles are disseminated in water, the cooling
rate of the plate is slower. This disparity in numerical results of Nusselt's number empha-
sizes the significance of the shape component. Based on these arguments, it is possible to
conclude that the morphologies of nanoparticles play a critical part in improving the poor
thermal properties of conventional fluids. As a result, evaluating shape factor qualities is
an important aspect of such investigations.

The plotting shown in Figure 20 represents the 3D curves for the Nusselt number.

The impact of flow parameters on the Nusselt number is presented in Table 4. Ac-
cording to the table, increasing fractional parameter «, time 7, ¢prwenT and ¢¢, leads to
an decrement in the heat transfer rate, whereas increasing Prandtl number Pr, results in
heat transfer increasing. The Nusselt number is defined as the ratio of convective heat
transfer coefficient to fluid conduction heat transfer; a high Nusselt number value will
almost certainly raise the fluid’s temperature as heat is transferred at a faster pace, as seen
in Figures 3-6.

Table 4. The influence of the various parameters on the Nusselt Number.

PGr PMWCNT Pr « T Nu
0.02 0.02 6.2 0.6 1.5 1.591572294587753

0.03 - - - - 1.569480227825062
0.04 - - - - 1.547886513587993

- 0.03 - - - 1.562898376223181

- 0.04 - - - 1.534893820304120

- - 8 - - 1.807904639541740
1.917572445537878
1.332170104172774
1.202904460764115
1.532918522253240
1.506856850036236

- - - 08 -
- - - 0.9 -

- - - - 1.7
- - - - 1.8

Table 5 demonstrates the percent improvement in Nusselt number vs. different volume
fraction values of ¢¢, and ¢prwenT. The heat transmission rate of water-based hybrid
nanofluid is shown in table for graphene and MWCNT utilized in this investigation,
because they have a high heat transfer rate in the base fluid water. It is remarkable that
for graphene and multiwall carbon nanotubes in water, the heat flow rate increases by
17.7 percent. This increase in heat transfer rate indicates that radiators used in engines or
machines for cooling might be useful for mechanical engineers. Graphene and MWCNT
are used as a photoanode and counter electrode in industries for manufacturing solar cells
(dye-sensitized solar cells) to increase the efficiency.

Table 6 compares the heat transmission rates for distinct constituents of graphene
and MWCNT nanoparticles as well as changes in their ratio in the base fluid. This table
shows that, as the shape components values are increased from 3.0 to 8.3, Nu increases.
In addition, it is recognized that, of all the investigated combinations, hybrid nanofluid
achieves the best heat transmission rate when it is made of spherical-shaped graphene
nanoparticles and blade-shaped MWCNT nanoparticles, as well as brick-shaped graphene
nanoparticles and spherical-shaped MWCNTs.
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Table 5. The effect of volume fraction on Nusselt number and increased percent.

dGr PMWCNT Pr o T Nu % Increased
0.00 0.00 6.2 0.4 1.5 1.9721 -

0.01 0.01 6.2 0.4 1.5 1.8751 49

0.02 0.02 6.2 0.4 1.5 1.7850 9.5

0.03 0.03 6.2 0.4 1.5 1.7011 13.7
0.04 0.04 6.2 0.4 1.5 1.6229 17.7

Table 6. Nusselt number varies for various combinations of shape components (p; and p ).

p1=3.0 p,=3.0
Por uwent p,=3.7 p,=49 p,=57 pr=83 p1=3.7 p1=49 p1=57 p1=83
0.01 0.01 1.9506 1.9545 1.9562 1.9594 1.9421 1.9341 1.9301 1.9139
0.02 0.02 1.9291 1.9368 1.9402 1.9467 1.9122 1.8965 1.8888 1.8577
0.03 0.03 1.9076 1.9190 1.9241 1.9338 1.8826 1.8596 1.8482 1.8034
0.04 0.04 1.8860 1.9012 1.9079 1.9208 1.8532 1.8231 1.8085 1.7509
Table 7 portrays the impact of flow parameters on skin friction near the vertical plate.
As observed here, increasing Prandtl number, ¢pwent, M, &, B and time leads to increase
in shear stress whereas increasing ¢¢, and Gr results in decrement of shear stress.
Table 7. The influence of the various parameters on the skin friction.
e PMwCNT Pr « T B Gr M Cs
0.03 0.03 6.2 0.45 0.5 1.5 2 2 0.959525615427890
0.04 - - - - - - - 0.952001945188767
0.05 - - - - - - - 0.944169083022009
- 0.04 - - - - - - 0.966946221691135
- 0.05 - - - - - - 0.974469891930258
- - 12 - - - - - 0.942932315311468
- - 15 - - - - - 0.944117551034069
- - - 0.65 - - - - 1.094127167925078
- - - 0.9 - - - - 1.246661852225108
- - - - 0.7 - - - 1.091373887426613
- - - - 0.9 - - - 1.206821899771669
- - - - - 25 - - 1.061352823595748
- - - - - 45 - - 1.151739930441103
- - - - - - 4 - 0.877486690628685
- - - - - - 6 - 0.796478405588264
- - - - - - - 3 1.131848583096572
- - - - - - - 5 1.422179803146021

Table 8 shows the comparison of the classic and fractional approaches for various
values of the Prandtl number and t = 0.5 in the temperature field. The two approaches
demonstrate a high level of agreement.

289



Symmetry 2023, 15, 399

Table 8. Comparison of classic and fractional approach when ¢ = 0.

Classic Approach (x=1) Fractional Approach

pr (Soundalgekar V.M [45]) (x=0.95) Difference
0.71 0.3994 0.4029 0.0035
1.0 0.0082 0.0117 0.0035
15 0.3173 0.3234 0.0061
7.0 0.2207 0.2295 0.0088

5. Conclusions

A model for the natural convection MHD flow of generalized non-Newtonian fluid

containing graphene and MWCNT nanoparticles was derived using the Caputo fractional
derivatives. The outcomes of the investigated flow characteristics exhibit several remark-
able behaviours that allow for further research of the various flow models. The following
conclusions are brought up:

The order of fractional derivatives can induce an increment or decrement in flow field
and temperature depending on the time factor.

In the case of cooling the plate, the fluid flow trend accelerates as the value of the
Grashof number rises, whereas in the scenario of heating the plate, the reverse trend
is observed.

Heat transmission rate of water-based hybrid nanofluid with cylindrical shaped
nanoparticles are 4.9%, 9.5%, 13.7% and 17.7% greater as compared to regular fluid for
volume fraction ¢ = 0.01 to 0.04, respectively.

The blade-shaped hybrid nanoparticles are the most effective at increasing the heat
transfer rate, whereas spherical nanoparticles perform at a lesser rate. These findings
are significant in the long term because they help us plan for the improvement of heat
transfer in cooling and heating applications.

When compared to fluids with hybrid and non-hybrid nanofluids, fractional hybrid
nanofluid shows the highest rate of heat transfer, whereas ordinary fluid shows
minimum heat transmission rate. This demonstrates the fractional parameter improves
fluid flow in a benchmark.
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Nomenclature

u Velocity

v Temperature

a,b Shape constants

Pr Prandtl number

Gr Grashof number

Gr Graphene nanoparticle

MWCNT Multi wall carbon nanotube
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MHD Magnetohydrodynamics
X,y Cartesian coordinates
Ey Mittag-Leffler function
Nu Nusselt number
Cf Skin friction coefficient
Greek symbols
Pnf Density of nanofluid (Kgm )
(Cp), f Specific heat capacity of nanofluid (JKg~'K™1)
(Vg Thermal expansion coefficient of nanofluid (K~')
Knf Thermal conductivity of nanofluid (Wm~'K~1)
Huf Dynamic viscosity of nanofluid (Kgm~'s™1)
Onf Electrical conductivity of nanofluid (Sm™1)
Ohnf Density of hybrid nanofluid (Kgm~3)
(Cp)im y Specific heat capacity of hybrid nanofluid (]Kg’lK’l)
(V) ns Thermal expansion coefficient of hybrid nanofluid (K~1)
Khnf Thermal conductivity of hybrid nanofluid (Wm~1K~1)
Hinf Dynamic viscosity of hybrid nanofluid (Kgm's~1)
Ohnf Electrical conductivity of hybrid nanofluid (Sm~1)
g Specific gravity (Kgm )
By Magnetic field strength (Wbm~1)
Ji% Fractional parameter
B Casson parameter
T Time
r Volumetric coefficient of thermal expansion
P Sphericity of nanoparticles
1 Volume fraction of Graphene
(053 Volume fraction of MWCNTs
Subscripts
f Fluid
nf Nanofluid
hnf Hybrid nanofluid
np Nanoparticle
w Wall
[eS) Ambient condition
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Abstract: This paper studies the bifurcations of the exact solutions for the time—space fractional
complex Ginzburg-Landau equation with parabolic law nonlinearity. Interestingly, for different
parameters, there are different kinds of first integrals for the corresponding traveling wave systems.
Using the method of dynamical systems, which is different from the previous works, we obtain the
phase portraits of the the corresponding traveling wave systems. In addition, we derive the exact
parametric representations of solitary wave solutions, periodic wave solutions, kink and anti-kink
wave solutions, peakon solutions, periodic peakon solutions and compacton solutions under different
parameter conditions.

Keywords: bifurcations; phase portraits; exact solutions

1. Introduction

The fractional complex Ginzburg-Landau (FCGL for short in the following) equation
was first proposed by Weitzner and Zaslavsky [1]. It describes the dynamical processes in
fractal media [2,3]. Various methods have been used to study the FCGL equation, including
the semigroup method, the Galerkin method, the exp—¢(x)-expansion method, Jacobian
elliptic function expansion method, the improved tan(y(¢/2))-expansion method and so
on [4-14]. For example, by employing the extended Jacobi’s elliptic function expansion
method, Abdou et al. [4] obtained the dark-singular combo optical solitons of the FCGL
equation. Arshed [5] researched the soliton solutions of the FCGL equation with Kerr law
and non-Kerr law nonlinearity. Using the modified Jacobian elliptic function expansion
method, Fang et al. [6] derived the discrete fractional soliton solutions of the FCGL equa-
tion. Li et al. [7] establish the existence and uniqueness of weak solutions to the FCGL
equation under the Galerkin method and a priori estimates. Lu et al. [8] studied the initial
boundary value problem of the FCGL equation in three spatial dimensions. Milovanov
and Rasmussen [9] discussed the fractional modifications of the free energy functional at
criticality and of the widely known Ginzburg-Landau equation central to the classical Lan-
dau theory of second-type phase transitions. Mvogo et al. [10] proposed both the semi and
the linearly implicit Riesz fractional finite-difference schemes to solve the FCGL equation
efficiently. Pu and Guo [11] studied the global well-posedness and long-time dynamics
of the FCGL equation. Qiu et al. [12] studied the soliton dynamics of an FCGL equa-
tion. Raza [13] investigated the exact periodic and explicit solutions of an FCGL equation.
Sadaf et al. [14] considered the exact solutions of an FCGL equation by using the improved
tan(y(¢/2))-expansion method.

Different from the above methods, we apply the theory of dynamical systems to
research the exact solutions of the following FCGL equation with parabolic law nonlinearity:
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where x denotes distance along the fiber, t > 0 denotes time in dimensionless form, 4, b, ¢, «,
B and 1y are valued constants, and 0 < ¢ < 1 denotes the order of the fractional derivative.
The fractional derivative in Equation (1) is the conformable fractional derivative, defined as
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where f : (0,00) — R, and t > 0. For the conformable fractional derivative, we have
following conclusions [15]:
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The dynamical system theory is a useful tool to obtain the traveling wave solutions of
the nonlinear partial differential equations. Via studying the number of zeros of Abelian,
Chen et al. [16] obtained the periodic solutions of the Friedmann—Robertson-Walker
model (also see [17,18]). Sun et al. [19] proved the existence of the periodic waves by
constructing the Melnikov functions. Employing the geometric singular perturbation theory,
Ge and Du [20] studied the solitary wave solutions of the perturbed shallow water wave
model (also see [21-23]). Based on abstract bifurcation theory, Song and Tang [24] discussed
the nonconstant solutions (also see [25]). Chen et al. [26] analyzed the global dynamics
of a mechanical system (also, see [27-29]). Applying the first integral method, Deng [30]
considered the solitary wave solutions of the generalized Burgers-Huxley equation. Li [31]
introduced the “three-step” method to investigate the singular traveling wave equations
(also see [32]). Under the “three-step” method, many results for exact solutions have been
produced [15,33—43].

How do the traveling wave solutions of Equation (1) depend on the parameters of the
system? Are there peakon solutions and periodic peakon solutions as well as compactons
of Equation (1)? As far as we know, no one has considered these problems. In this paper,
by using the method of dynamical systems, we shall consider the dynamical behavior of
the bounded traveling wave solutions of Equation (1) in different parameter domains.

To achieve the research purpose, in Equation (1), we apply the traveling wave transform

) o ) )
u(x,t) = $Q, £ = T — o, y(nt) = - @i+, @
) ) ) )
where ¢(&) represents the shape of the pulse, and v is the wave velocity. The function 7 (x, )
is the phase component of the soliton, « is the soliton frequency, w is the wave number, and
6 is the phase constant.

Then, separating the real part and the imaginary part, Equation (1) reduces to the

following equations:

(v+ 2111<)¢ér =0, 3)
which implies v + 2ax = 0, and
4)2
(a—2a)pss = (20474[5)5‘: + (W + 7+ ax?)p — bd® — ¢, 4)
that is,
dp _dy (2= 4B)y? + (@t +ax?)g? — bt — g )
iz Vo (a—20)9 ‘
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As defined in Li’s book [31], system (5) is the first class of the singular traveling wave
system when a # 2, and its singular line is ¢ = 0. However, when a = 2, system (5) is a

regular system:

d d 1
H=v F= (v radi g —op).

The first integral of system (5) is

_ S (2 (wtrtad) o b 4 ‘ °) =
H(¢,y) = ¢ «29 (y a—dat4p)? T2 —earap? +(?meochélﬁ)(P)_h'

ifa—4n+4p #0,a -3 +2B #0and 3a —8x +4B # 0;

B > 2(w+ 1 +ax?) b B
How) = 2= =g I+ oo o =

ifa—4a+4p=0;

2 (wtytax?) 2b
H(¢y) = ¢t + (a —2a)¢? + (a—2a)

1n|¢| + (ﬂ _Cza)(l)z =h,

ifa—30+26=0;

P (wty+ak?) b 2c
Hey) = g * 2(a—2a)p*  (a—2a)p? + (a—2a)

In |¢| =h,

if 3a — 8a +4p = 0.

(6)

@)

)

(10)

In Section 2, through qualitative analysis, we give the phase portraits of system (5)
in various parameter domains. In Sections 3-5, we figure out the exact solutions of
Equation (1) in some special parameter domains. In Section 6, we give the main theory and

the conclusion.

2. Bifurcations of Phase Portraits of System (5)
The associated regular system of (5) is
¢ _ dy

ac = @2y, Go = Qu— 4B+ (w oy axt)g” — byt — oo,

(11

where d¢ = (a — 2a)¢d{. Systems (5) and (11) have the same first integral. However, they

have different time scales near the straight line ¢ = 0 (see [31]).

Firstly, we analyze the number of equilibrium points and their parametric regions. Obviously,
when A = 0%+ 4de(w + 7 +ax?) > 0, ¢ = %C‘/E make cp?* + b¢p? — (w + 7 + ax?) = 0.

Then, we have the following conclusions:

1. System (11) has only one equilibrium point Ey(0,0) in the ¢-axis if A < 0; or
A>0,c>00b>0w+y+ax> <0, 0orA>0,c < 0,b < 0,w+7+ax* > 0; or

A =0,bc>0.

2. System (11) has three equilibrium points Ey(0,0), E1< %,0) and

E> <7 4’;‘“,0) in the ¢-axis if A > 0,c > 0,w + v+ ax? > 0; System (11) has

three equilibrium points Ey(0,0), E3< —b;c\/X,()) and Ey4 (7 ’bgc‘/g,0> in the ¢-axis

if A > 0,c < 0,w+v+ax*> < 0; System (11) has three equilibrium points Eq(0,0),

E5<w/—%,0> and E6<—,/—%,O> in the ¢-axis if A = 0, bc < 0.
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3. System (11) has five equilibrium points Eg(0,0), E (x/ bV o), E (7 NELIS 0)

E3< —b;//f,o) and E4<— —b;ﬂ,o> inthe p-axisif A > 0,¢ > 0,b < 0, +y + ax? < 0;

orA>0,c<0,b>0,w+7+ax>>0.

Secondly, in order to judge the type of an equilibrium point E;(¢;, y;), we should know
the sign of J(¢;,y;) = detM(¢;, y;), where M is the coefficient matrix of the corresponding
linear system of (11). When a = 23, we have

J(0,0) = —

w + v + ax? i+ —b+\/50 _\/K(\/Z—b)
a—2a ' 2c )T cla—-2a)

]<i b\/Z,O):\/Z(\/Xer),](i b0>:

2c cla—2a) 2¢’

when « # 2, we have

0f = ,
2c2

_ b +VA | _ (a—20)VA(VA - b
J(0,0) =0, ](:I: e )

—b—+/A B (a —20)VA(VA +b)? b B
](:I: % ,0) =— 702 A= _E'O =0.
If ] <0, then the equilibrium point E;(¢;, y;) is a saddle; if ] > 0, then it is a center; if
] = 0 and the index of the equilibrium point is zero, then it is a cusp.
Next, we write that

g = H(0,0) = 0(c0) for % >0(<0),

e N (e
o PR 2o )

where H is given by (7). We have hy = hy, h3 = hy, hs = h, if 4 ﬁ §) — = 2n,n € N; and

(a—2a)
I = —ha, hy = —hy, hs = —he, if 2280 = 2n+1,m € N.
In the following, we only discuss the case of ¢ > 0, because there is a similar conclusion
when ¢ < 0. Using the aforementioned data, the bifurcations of the phase portraits of (5)

are given in Figures 1-6.
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Figure 1. Phase portraits corresponding to system (5) under ¢ > 0,a—2p = 0,a—2x > 0. (1) A <0 or
A=0,b>00rA>0b>0,w+y+a>>0.(2)A=0b<03)A>0,w+y+ax’>>0.(4) A >0,
b<0,w+y+ax? =0.(5 A > O,% <b<O0w+y+ax? <0.(6)A>0b= %,w+7+m€2 <0.
7 A>0b< 3 wty+a?<0.

®) (6)
Figure 2. Phase portraits corresponding to system (5) under ¢ > 0,4—28 = 0,a—2x < 0. (1) A <0
orA=0,b>00rA>0,b>0,w+y+ax?>0.(2)A=0,b<0.(3)A>0,w+7+ax>>0or
A>0b<0w+y+ax?=0.(4)A>0,3L <b<0w+y+ax?<0.(5A>0b=3L w+y+
ak? < 0.(6)A>0,b< ¥ wtq+ax? <0.
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7
Figure 3. Phase portraits corresponding to system (5) under ¢ > 0, (2f—a)(a—2a) > 0,a—2x > 0.
(1)A<00orA=0,b>00rA>0,b>0,w+y+ax’>>0.(2)A =0,b<0 3)A>0 wt+vy+
ak> > 0.(4)A>0,b<0,w+q+ax’>=0.(5)A>0,b<0,w+y+ax> <0, =hy < hy < hz =
hy. (6) A > 0,b < 0,w+y+ax> <0,hy =hy =hy < h3 =hg. (7) A >0,b < 0,w+7q+ax® <0,
hy < hy =hy < hy = hy.

5) (6)
Figure 4. Phase portraits corresponding to system (5) under ¢ > 0, (28—«)(a—2a) > 0,a—2x < 0.
(1)A <0orA=0b>00rA>0b>0w+y+ax’ >0.(2) A =0b<0.(3)A >0,
wHy+ax?>00rA>0,b<0,w+y+ax>=0.(4)A>0,b<0,w+y+ax’> <0,hy =hy <
ho < hy = hy. (5) A > 0,b < O,w+y+ax®> < 0,h3 =hy < hg =hy = hy. (6) A > 0,b <0,
w+'y+m<2<0,h3=h4<h1=h2<h0.
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5) (6)
Figure 5. Phase portraits corresponding to system (5) under ¢ > 0, (2f—«)(a—2a) < 0,a—2x > 0.
(1)A <0orA=0b>00rA>00b>0w+y+ax’> >0.(2)A=0,b<0.(3)A >0,
wH+ydax> >00rA>0b<0,w+y+ax’> =0 (4)A>0b<0,w+y+ax? <0,h =—hy <
hg < h3 =—hy. (5) A > 0,b < O,w+y+ak®> < 0,hy = hy = hy < h3 =—hg. (6) A > 0,
b < O,QJJr’)’JrﬂKZ < 0,hy < hy =—hy < hy =—hy.

Figure 6. Phase portraits corresponding to system (5) under ¢ > 0, (28—«)(a—2a) < 0,a—2x < 0.
(1)A <0orA =0b>00rA >0b>0w+y+ax’> > 0.(2) A =0,b < 0. (3)A >
0,w+7+ax?2>0.(4)A>0,b<0,w+y+ax2=0.(5)A>0,b<0,w+7+ax? <0,z =—hy <
hy < hy =—hy. (6) A > 0b < 0,(A)+7+HK2 < 0,hy =—hy < hg = hy = hy. (7) A >0,
b<0,w+7+ak? <0,hyg =—hy < hy =—hy < hy.

3. Expressions of the Traveling Wave Solutions of System (5) if C > 0,a = 2f

Currently, through integral calculation, we compute the exact parametric expressions
of the traveling wave solutions if ¢ > 0,a = 2. According to Equation (7) and the first
equation of system (5), we derive the following expression:

L 7/¢
T
’ ! \/3(2;7,;)4’6 + z(zf

—a

+

(12)

d¢
s+ G2 4y
3.1. The Parameter Condition of A —2x > 0,A = 0,B < 0 (See Figure 1(2))

In formula (7), if H(¢,y) = hs, there are two heteroclinic orbits, which encircle
the equilibrium point Ey and link the saddle points E5 and E¢. These two heteroclinic
orbits correspond to kink and anti-kink wave solutions, respectively. Here, we have
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2 _ c
y= 3(a—2a)
get the expressions of the kink wave solution as (see Figure 7a)

g2
—\| mzEan s & € (-0,

- P32
5170 s & € [0 +00),

3 3
72% —¢ (43 + 72% . Combined with the integral formula (12), we

and the anti-kink wave solutions as (see Figure 7b):

b3§2
i Ga—a) 2z & € (—0,0],

$(¢) = o "
_\/%/C € [0, +o0).

From Equations (13) and (14), we deduce the expressions of two exact solutions of
Equation (1) as

13 (x0—ptd)2 ed) 175 5
_\/240252(2a,(:),ZZ]CbZ)(XzS,Z]té)Z8”1()””/ E(xé - vté) € (—OO, O}/
uwf) = P —or)? Wt 1(xb _ o ()
- in(xt) 1 _
\/246252(2117;1)72cb2(x‘57vt5)2e 1 ) (x ot ) € [O' +°O)'
and
B3 (x0—ptd)2 (o) 1
\/2462152(211—(:)—ZZ]cbl’)(xd—vtﬁ)z e”7(x t)’ Z(x(s - Ut(s) € (—oo, 0]’
u(x,t) = R 4 L ) (16)
- , )
_\/2452(52(2a—a)—2cb2(x‘5—vt‘5)2em(x t>’ E(Xo — ot ) € [O’ +oo).

(b)

Figure 7. Kink and anti-kink wave forms of system (5). (a) Kink wave. (b) Anti-kink wave.

3.2. The Parameter Condition of A —2a > 0,A > 0,w + 7 + ax*> > 0 (See Figure 1(3))

(i) In formula (7), if H(¢,y) = h,h € (I, hp), there are two families of periodic
orbits, which respectively encircle the equilibrium points E; and Ej. These two families
of periodic orbits correspond to two periodic wave solutions of system (5). At present,
V= ﬁ(rl — ¢?)(¢? —12)(¢? — r3), where 1 > 15 > 0 > r3. After calculation, we get
the expressions of the two periodic wave solutions as (see Figure 8)

_ r1(ra —r3) + r3(r1 — ra)sn?(g1¢, k1)
(@)= ﬂ:\/ r =13+ (r1 —r2)sn?(g18, ki) 17)

cri(ra—13) K2 = r3(ra—r1)

where g1 = /5052 r(rn—r3)"
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Thus, the two exact solutions of Equation (1) are given as

r1(r2 —13) +13(r1 — fz)snz(a‘_i{l%(x‘S — o), ki) i (x,t)

u(x,t) ==+
(1) ro — 13+ (11 — rz)snz(gl%(ﬁ —ot),ky)

(18)

(ii) In formula (7), if H(¢,y) = hy, there are two homoclinic orbits, which respec-
tively encircle the equilibrium points E; and E;. The traveling wave solutions of the two
homoclinic orbits are two solitary wave solutions of system (5). And, y?> = 3([1477620‘)01 -

2\ 52 (2
—12), wherer; >0 >rp. . . . .
¢ )(P"I(}Slbus, wzg obtain the param%trlc representations of the solitary wave solutions (see
Figure 9)

9(E) = i\/ 21 (19)

1+ 712+ (r2 — 11) cosh(g28)”

4crqry
3(2a—a)"
So, the two exact solutions of Equation (1) are given as

where g» =

21"1}’2
u(x,t) ==+ - -
(x:1) \/rl + 12+ (ra —r1) cosh(ga} (x¢ — ot%))

ettt (20)

(b)

(a) (b)
Figure 9. Solitary wave forms of system (5). (a) Bright solitary wave derived by (19). (b) Dark
solitary wave derived by (19)_.

3.3. The Parameter Condition of A —2a > 0,A > 0,B < 0,w + y + ax?> = 0 (See Figure 1(4))

(i) There exist two families of periodic orbits when H(¢,y) = h,h € (hy, ho), which
correspond to two periodic wave solutions of system (5). They have the same expressions
as Equation (17).

(ii) In formula (7), if H(¢,y) = hy, there are two homoclinic orbits, which respectively
encircle the equilibrium points E; and E;. The traveling wave solutions of the two homo-

clinic orbits are two solitary wave solutions of system (5). And, y*> = ﬁ(ﬁ — ¢?)pt,
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where rq > 0. Thus, we obtain the parametric representations of the solitary wave solutions
(see Figure 10):

_ 3ri(a —2u)
9(8) = 3(a —2a) + crig?’ 1)
@) (b)

Figure 10. Solitarywave forms of system (5). (a) Bright solitary wave derived by (21);. (b) Dark
solitary wave derived by (21)_.

So, the two exact solutions of Equation (1) are given as

u(x, t) =+ Sra(a — 204) eltot) (22)
T _ 5 _ ptd)2 '
3(a—2a)+cri L (x0 — 0t%)

3.4. The Parameter Condition of A —2a > 0,A > 0, ?26 <b<0,w+vy+ ax? < 0
(See Figure 1(5))

(i) There exist two families of periodic orbits when H(¢,y) = h,h € (hy, ho], which
correspond to two periodic wave solutions of system (5). Their expressions are identical to
Equation (17).

(ii) In formula (7), if H(¢,y) = h,h € (hg, h3), there are three families of periodic
orbits, which respectively encircle the equilibrium points Eg, E; and E;. For the periodic orbits
surrounding the equilibrium point Eg, we have y? = ﬁ (r1 — ¢%)(r2 — ¢?)(r3 — ¢?). Then,
we compute the representation of the periodic wave solution of system (5) (see Figure 11a)

_\/% Ze[n+1)&, (4n+3)¢],
P(g) = 23)

| stk gng, (an 4 1)E] U [0 4 3)E 40+ 98],

1y —r3sn?(g38,k2)

cro(ri—r3) 12 _ r3(ri—r) 11
32([112“; , k= é(riir;), 1= gsn (1,kp), n € Z.

For the periodic orbits surrounding the equilibrium points E; and E;, we have
v = W(rl — ¢?)(¢? —12) (¢ — 13), where 11 > 12 > r3 > 0. Then, the expressions of

where g3 =

the two periodic wave solutions are derived as (see Figure 11b,c)

B rrz
P(8) = i\/rz + (r; —r2)sn2(g3¢, ka) " =
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(b) (c)
Figure 11. Periodic wave forms of system (5). (a) Defined by (23). (b) Defined by (24). (c) Defined
by (24)-.

Subsequently, the three exact periodic wave solutions of Equation (1) are given as

rar3—rar3sn2(ga L (¥ —otd) ky)
7\/ 2,277;12@3%3(‘;(5,1,[«5),]{2)2 e"?(X,t), %(305 _ Ut‘s) IS [(471 +1)&1, (4n + 3)@1}, 5)

u(x,t) = 2(gal(x0
— 1 —otd ke .
e ) ), (a8 — 0t € [anga, (an + D] U 40+ 3)E, (0 + )],

and

12
u(x,t) ==+ n -
(1) \/rz +(r — rz)snz(ggg%(x" —ot%),ky)

(iii) In formula (7), if H(¢,y) = h3, there are two homoclinic orbits encircling the

equilibrium points E; and Ep, and two heteroclinic orbits linking two saddle points Ez and
2
(r — 97)(¢7 — =zY2)". Then,

E,. For the two homoclinic orbits, we have y? = 3(1;4_7%&

the expressions of the traveling wave solutions are derived as (see Figure 12)

et (26)

B r1(b+ v/A) (1 + cosh(ga?))
#E) = i\/2(17 +VA) +2¢r1(1 — cosh(gad))” v

(b+VA) (2cr1 +b+VA)

where g4 = 3c(2a=a) .

(a) (b)
Figure 12. Solitarywave forms of system (5). (a) Bright solitary wave derived by (27). (b) Dark
solitary wave derived by (27)_.

2
For the two heteroclinic orbits, we have y? = ﬁ(n —¢?) (%C‘/X - 472) , where

ro> 47;0\/3 > 0. Then, the the expression of the kink wave solution is given as
(see Figure 13a)

B 71 (b+V/A)(1—cosh(g4¢)) —
\/z<b1+mﬂcrl(mosf(g@)) Gl

P(8) = r1(b+V/A)(1—cosh(g48)) ¢ € [0, +o0)
2(b+V/A)+2cr (1+cosh(g4g))” ' ’

(28)
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and the the expression of the anti-kink wave solution is given as (see Figure 13b)

\/ r1(b+V/A) (1—cosh(g48)) Ee ( }

(b-+v/A)+2cr (14cosh( (840))

(29)

@)=
¢ B rl(b+f)(1 —cosh(g48)) g c [0 +oo)
2(b++/A)+2cry (1+cosh(g4&))”
0.6 0.6
0.4 4
o ¢
02 0.
8 6 4 2 2 4 6 8 -8 6 4 20 2 4 6 8
0 : -02 N
4 04
-0.6 -0.6
(@) (b)

Figure 13. Kink and anti-kink wave forms of system (5). (a) Kink wave given by Equation (28).
(b) Anti-kink wave given by Equation (29).

So, Equation (1) has the following four exact solutions:

u(x ) = i\j : r1(b+ VA)(1+ cosh(gs 1 (x4 — vt?))) einxt) (30)

2(b+ V/A) +2cr1 (1 — cosh(ga (x0 — vt9)))

1 (b+ V) (1—cosh(ga 5 (¥ —vt))) (v p) 1 5
7\/2(b+\/®+25r1(1+cosh(f§4%(Xéfz)td)))e " ) (x *Ut) ( 00,0],

(i, t) = G1)
r1(b+vA)(1—cosh(gs} (x*=019)))  inixp) 1/.5 5
\/2<b+m+zcrl<1+cosh(§4%(xtm»‘)))e”( ), 5(x% —0t’) € [0, +o0),
and
r1(b+V/A) (1—cosh(gy  (x6 —vt9))) in(ot) 1(vd _ 46 _
\/2<b+m+zcr1<1+cosh(§4%(xtwtf)))em(x )52 —ot’) € (—e0,0], )

) =
u(x, t) _ [ _n+VB)(—cosh(gif (¥ —0t))) in(xt) 1 (xf
2(b++/A)+2cr; (14cosh(ga L (x0—0t9))) '

3.5. The Parameter Condition of A —2x > 0,A > 0,B = 165/“’ +y+ax? <0
(See Figure 1(6))

(i) In formula (7), if H(¢,y) = h,h € (ho,h3), there are three families of periodic
orbits. The expressions of the traveling wave solutions of these curves are identical to
Equations (23) and (24).

(i) In formula (7), if H(¢,y) = h3, there are two homoclinic orbits encircling the
equilibrium points E; and Ej, and two heteroclinic orbits linking two saddle points E3
and E4. The expressions of the traveling wave solutions of these curves are identical to
Equations (27)-(29).

3.6. The Parameter Condition of A —2a > 0,A > 0,B < 16c"" +y+a> <0
(See Figure 1(7))

(i) In formula (7), if H(¢,y) = h,h € (hy,h3), there are three families of periodic
orbits. The expressions of the traveling wave solutions of these curves are are identical to
Equations (23) and (24).
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u(x,t) = -
V

(i) In formula (7), if H(¢,y) = h3, there are two homoclinic orbits encircling the
equilibrium points E; and E; and two heteroclinic orbits linking two saddle points E3
and E4. The expressions of the traveling wave solutions of these curves are identical to
Equations (27)—(29).

3.7. The Parameter Condition of A > 0,w + v +ax?> >00r A >0,B < 0,w+y+ax?> =0
(See Figure 2(3))

(i) In formula (7), if H(¢,y) = h,h € (ho, hy), there is a family of periodic orbits, which
encircle the equilibrium point Eg. We have i = ﬁ (r1 — ¢?)(r2 — ¢9?) (¢ — 13), where
ry > rp > 0 > r3. Then, the parametric representation of the periodic wave solution is
given as follows (see Figure 14):

rira—rirpsn®(gsé k3)
m g€ [(4n+1)&, (4n+3)E), o)
k)
\/W /G € [4ngy, (4n+1)0o] U [(4n +3)a, (4n +4)0],

where g5 = 1/ml r3 72 = :?E:; _:g Gy = g—ssn (1 k3) ne-z.

Figure 14. Periodicwave forms of system (5

Therefore, the exact solution of Equation (1) is given as follows:

rura s g5 (0 ka) pin(e), (x5 — o) € [(4n+ 1), (41 +3)a),

r— rzsnz(gg,d (¥ —vt9) k3) (34)
2 5
rura sl (0 0)ka) pin(e), (50— o) € [Angy, (4n+1)E] U (41 + 3)a, (4 + 4)G).

r1—rasn?(gs 5 (x0—0t) k3)

(ii) In formula (7), if H(¢,y) = hy, there are two heteroclinic orbits, which
encircle the equilibrium point Ey and link the saddle points E; and E;. We have
2
V= 3(221(2“) (—b;C\/Z - 472) (¢? — r1), where % > 0 > rq. Then, the parametric repre-
sentations of the kink and anti-kink wave solutions are given as (see Figure 15)

r1(v/A—b)(1—cosh(gs%))
_ 7\/ sy & € (o0l
¢(€) - r1(v/A—Db)(1—cosh(gs&)) )
\F b) 267‘1 (1+cosh(geg)) C < [O +OO)

and

71(v/A—b)(1—cosh(gs¢))
\/ (\} b)—2cry (1+cos}1636§ /6 € (—o0,0],

¢(8) =
_ 71 (v/A—b)(1—cosh(gs¢))
\/ (\/17 b)—2cr( 1+Cosh()g6§ = [0 +°°),

(36)

where g6 = \/Zé(ﬁszf <r1 — *bjc‘/g>.
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Figure 15. Kinkand anti-kink wave forms of system (5). (a) Kink wave given by (35). (b) Anti-kink
wave given by (36).

Thus, the exact expressions of solutions to Equation (1) are presented as

r1(VA=b)(1—cosh(g63 (x**=0t)))  in(x) 1(v6 _ .46 _
_\/2(\/X*b)72cr1(1+cosh(:76%(Jc‘5fzit‘5)))em(Y )'E(x vt?) € (oo, 0],

u(x,t) = (37)
r1(VA=b)(1—cosh(ge3 (x**=0t)))  in(xp) 176 .45
\/zM—b)—Zcrl(Hcosh(;a%(xtwé)))e”’(x ), 3(x° o) € [0, +00),
and
11 (VB—b)(1—cosh(ge3 (¥ —v)))  in(xp) 1(o5 _ 6 _
u(x, t) = \/2(\/K7b)72cr1(1+cosh(g6%(x"?vt‘5)))e ’ 5(3( vt?) € (oo, 0], (38)

(VA=) (1—cosh(ge3 (x*—01)))  in(xp) 1/.6 _ .6
_\/2(\/K—b)—Zcrl(1+cosh(2>6%(x5—vt5)))em(x )'E(X vt?) € [0, +o0).

3.8. The Parameter Condition of A —2a < 0,A > 0, ?—2? <b<0,w+vy+ ax? <0
(See Figure 2(4))

(i) In formula (7), if H(¢,y) = h,h € (h3,hy), there are two families of peri-
odic orbits, which respectively encircle the equilibrium points E3 and E4. We have
V= %(1@ —¢?)(r1 — ¢?)(¢* — r2), where r3 > 11 > r, > 0. Then, we derive the
parametric representations of the periodic wave solutions are given as (see Figure 16)

- st (1’2 — 1’3) + }’3(7‘1 — rz)snz(g7§, k4)
o8 = # st (n— s (g ki) )

crilra—r3) 32 _ r3(n=r)
3(a—2a) 7 "4 ri(r3—rp) "

where g7 =

(b)
Figure 16. Periodic wave forms of system (5). (a) Defined by (39) 1. (b) Defined by (39)_.

Thus, the exact expressions of solutions to Equation (1) are presented as

u(xt) = i\} i Zr) Fa e ) s g

ra—r3+ (11 — rz)snz(gy%(xJ —ot9),kyg)
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(i) In formula (7), if H(¢,y) = hy, there are two homoclinic orbits, which respec-
tively encircle the equilibrium points E3 and E4. We have y2 = % (r1— ¢?)(ra — ¢*)¢?,
where 71 > 1, > 0. Then, we derive the parametric expressions of the solitary wave solu-
tions as (see Figure 17)

#(@) = i\/ 22 (41)

r1 412+ (11 — r2) cosh(gs¢)”

4crqry

where gg = 32an)

-20 10 20

@) (b)

Figure 17. Solitary wave forms of system (5). (a) Bright solitary wave derived by Equation (41)..
(b) Dark solitary wave derived by Equation (41)_.

Thus, the exact expressions of two solitary wave solutions to Equation (1) are presented as

u(x, t) ==+ 2n172 W -
11+ 12+ (11 — 12) cosh(gg 5 (x0 — vt?))

(i) In formula (7), if H(¢,y) = h, h € (ho, hp), there is a family of periodic orbits. The
expressions of the traveling wave solutions of these curves are identical to Equation (33).

(iv) The curves H(¢,y) = hy correspond to two heteroclinic orbits. The parametric ex-
pressions of the traveling wave solutions of these curves are the same as
Equations (35) and (36).

e, 42)

3.9. The Parameter Condition of A —2a < 0,A > 0,B = %/“’ + 9 +ax? < O(see Figure 2(5))

(i) In formula (7), if H(¢,y) = h,h € (h3, hy), there are two families of periodic
orbits. The expressions of the traveling wave solutions of these curves are identical to
Equation (39).

(i) In formula (7), if H(¢,y) = hy, there are four heteroclinic orbits, which encircle
the equilibrium points E3 and E4 and link the saddle points Ey, E; and E;. We have

2
v = S(Zic_a) (4}2@ - 472) $?. The heteroclinic orbit in the first quadrant corresponds to

a kink wave solution, and the parametric expression of the kink wave solution is given as
(see Figure 18a)

~b+VA  —b+VA —b+ VA
$(8) = J o~ g tanh <ln\/§ S S 43)
where g9 = 3(2‘&%5_‘1). The heteroclinic orbit in the forth quadrant corresponds to an
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anti-kink wave solution, and the parametric representation of the anti-kink wave solution
is given as (see Figure 18b)

() = J b VA b Zcﬂtanh<1nf3+ b+fg g) (44)

4c

The heteroclinic orbit in the second quadrant corresponds to a kink wave solution, and the
parametric representation of the kink wave solution is given as (see Figure 18c)

‘P(g):—\J b+\/g—b;rcftanh<lnf+ b+ VA §>~ (45)

4c

The heteroclinic orbit in the third quadrant corresponds to a anti-kink wave solution, and
the parametric representation of the anti-kink wave solution is given as (see Figure 18d)

¢(§):\j b+ VA b+fta h<1 V3— b+‘r g). 46)

4c

@ ) @

Figure 18. Kink and anti-kink wave forms of system (5). (a) Kink wave given by (43). (b) Anti-kink

wave given by (44). (c) Kink wave given by (45). (d) Anti-kink wave given by (46).

Thus, the exact expressions of solutions to Equation (1) are presented as

u(x,t) = —b+ VA _b+\rtnh<ln\[ b+\f ! t")>7 b (47)

4c 5(

u(x,t) =

—b+ VA b ZC\/Z tanh <ln\/§+ %Iic‘/gggé(xd _ vt5)> e (48)

4c
u(x, ) = — _bzc‘/g b+ftanh<l nv3+ bi—c\/gggi.(x‘s—vté))ei’?(xlf), (49)
and
w(x,t) = — _bzc\/g b:ftanh<ln\[ b:ﬁ‘/ggg(ls(x«sw)>em<x,t>, (50)

3.10. The Parameter Condition of
A—-20<0,A>0,B< ?lgc,w + v +ax? < 0 (see Figure 2(6))

(i) In formula (7), if H(¢,y) = h,h € (h3, ), there are two families of periodic
orbits. The expressions of the traveling wave solutions of these curves are identical to
Equation (39).
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(i) In formula (7), if H(¢, y) = hy, there are two homoclinic orbits, which respectively

2
encircle the equilibrium points E3 and E4. We have y> = 3(2‘;2 o) (w;ﬂ - 472) (§? —11),

where %C\/K > r1 > 0. Then, the parametric representations of the solitary wave solutions
are given as (see Figure 19)

B 1 (VA — b)(1 4 cosh(g10¢))
"’(5)_# 2(VA ) + 20m (cosh(giod) — 1)’ el

where ¢19 = \/3(\17/»2; ( —h+f>

(a) (b)
Figure 19. Solitary waves forms of system (5). (a) Bright solitary wave derived by (51);. (b) Dark
solitary wave derived by (51)_.

Thus, the exact expressions of solutions to Equation (1) are presented as

W, £) = id : r1(VA — b)(1+ cosh(g10} (x — vt9))) pien) (52)

2(VA = b) 4 2cry (cosh(g10F (x¢ — 0t%)) — 1)

4. Expressions of the Traveling Wave Solutions of System Equation (5) under
C>0A=4p

Currently, through integral calculation, we compute the exact parametric expressions
of the traveling wave solutions under ¢ > 0,2 = 4. It follows from Equation (7) and the
first equation of system (5) that

= Llpid —= [T e
J o \/4(2;_[1 ¢8 204 - ¢6 w+7+mc ¢4+h J¢o ¢

2(a—2a)

4.1. The Parameter Condition of A — 2 > 0,A > 0,w + 7 + ax? > 0 (see Figure 3(3))

(i) In formula (7), if H(¢,y) = h,h € (hy,ho), there are two families of peri-
odic orbits, which respectively encircle the equilibrium points E; and E;. We have
G(¢p) = m(ﬁ — ) (¢* — 12)(¢? — 13)(¢> —14), where 11 > 15 > 0 > r3 > r4. Then,
the expressions of the periodic wave solutions are derived as (see Figure 20)

_ . [n(r2—r4) +ra(r1 —r2)sn?(gnig, ks)
9(6) = i\/ 1y —ry+ (r1 —r2)sn?(gné, ks) 69

0(7143)(044)/ ké _ (r1=ra)(r3—r4)

where 811 = 4(a—2a) (r1—r3)(ra—r4)"
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10 20

(a) (b)
Figure 20. Periodicwave forms of system (5). (a) Defined by (54) . (b) Defined by (54) .

Thus, the exact expressions of solutions to Equation (1) are presented as

r1(ra — ra) + ra(r1 — r2)sn2(g11 5 (x0 — 0t9), ks) in(x)

u(x,t) ==+ — - > T2 ol &
ry =14+ (r1 —ra)sn?(g11 5 (x° — vt?), ks)

(55)

(i) In formula (7), if H(¢,y) = ho, there are two homoclinic orbits, which respectively
encircle the equilibrium points Ey and E>. We have G(¢) = —5-(r1 — ¢*)¢p*(¢p> — r2),
where r; > 0 > ;. Then, the parametric representations of the solitary wave solutions are

given as (see Figure 21)

B 2111y
#e)= j[¢r1 + 12+ (r2 — 1) cosh(g128)” "

Criry

where ¢12 = |/ 7775

(a) (b)
Figure 21. Solitarywave forms of system (5). (a) Bright solitary wave derived by (56). (b) Dark
solitary wave derived by (56) .

Thus, the exact expressions of solutions to Equation (1) are presented as

2r1ry ;
u(x,t) ==+ einxt). 57
(1) \/rl —|—rz+(rz—rl)cosh(gu%(x‘S—vt‘S)) ©7)
4.2. The Parameter Condition of A —2x > 0,A > 0,B < 0,w + v+ ax? = 0 (See Figure 3(4))

(i) In formula (7), if H(¢,y) = h,h € (hy,ho), there are two families of peri-
odic orbits, which respectively encircle the equilibrium points E; and E;. We have
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G(¢) = m(rl — ) (¢* — 12)(¢* — 13)(¢* — 73), where 11 > 1o, 13 and 73 are complex.
Then, the parametric representation of the periodic wave solution are given as (see Figure 22)

1By + 1Ay + (r2A1 — r1B1)en(g138, ke)
S 8)
#(¢) \/ A1+ By + (A1 — Br)en(8138, ko)
_ _ (A B )2
whereA% = (1’1 — 1’3)(1’1 — 7’3), B% = (1’2 — 1’3)(1’2 — Tg),glg = CaA_lzBD} ,ké = %
10 -5 5 10
1.2]
1.4
o 1
1.
1.1
1.2]
10 5 5 10
(a) (b)

Figure 22. Periodicwave forms of system (5). (a) Defined by (58) . (b) Defined by (58)_.

Thus, the exact expressions of solutions to Equation (1) are presented as

s 5 (59)
A1+ By + (A1 — By)en(g135 (%0 — vt°), ke)

1
u(n,f) = iJ r1B1+ 12y + (2 Ay — nByen(giag (¥ —vt), ke) iy
(ii) In formula (7), if H(¢, y) = hy, there are two homoclinic orbits, which respectively
encircle the equilibrium points E; and E;. We have G(¢) = 5. (r1 — ¢*)¢°, where
r1 > 0. Then, the parametric representations of the solitary wave solutions are given as
(see Figure 23)

4rq(a — 2a)
4(a —2a) + cr2g?’

P(g) == (60)

(a) (b)
Figure 23. Solitary wave forms of system (5). (a) Bright solitary wave derived by (60). (b) Dark
solitary wave derived by (60)_.

Thus, the exact expressions of solutions to Equation (1) are presented as

4ri(a —2u)

u(x, t) ==+
(1) \/4(u—2a)+cr%;2(x§—vt‘5)2

et (61)
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4.3. The Parameter Condition of A —2x > 0,A>0,B<0,w + v + ak?2 <0,
Hy=hy <hy<hz=hy (See Figure 3(5))

(i) In formula (7), if H(¢,y) = h,h € (hy,ho), there are two families of periodic
orbits. The expressions of the traveling wave solutions of these curves are identical
to Equations (56) and (58)

(ii) In formula (7), if H(¢$,y) = hy, there are two families of periodic orbits, which
respectively encircle the equilibrium points E; and E;. We have G(¢) = m(ﬁ -
$?)(¢? — r2)¢*, where rq > ro > 0. Then, the expressions of the periodic wave solutions
are derived as (see Figure 24)

9(E) = # 22 62)

r1+ 1y — (11 — r2) cos(g14€)’

Cryry

where ¢14 = |/ 7755

10 20

(a) (b)
Figure 24. Periodic wave forms of system (5). (a) Defined by (62) . (b) Defined by (62)_.

Thus, the exact expressions of solutions to Equation (1) are presented as

2111y

) =+ ot 63
u(xt) \/1'1 +1r—(r1—1) cos(gM%(x" — vt5))e 63)

(iii) In formula (7), if H(¢,y) = h,h € (hy, h3), there are two families of periodic
orbits respectively surrounding the equilibrium points E; and E;, and two families of open
curves, which tend to the singular line ¢ = 0 under [y — 0. G(¢) = 3555 (r1 — $?)(¢p? —
72)(¢* — 13) (¢* — r4) applies to the two families of periodic orbits. Then, the expressions of
the periodic wave solutions are derived as (see Figure 25)

(&) = i\/"1(7’2 —ry) +r4(ry — r2)sn?(g158, k7), (64)

ra — 14+ (r1 — r2)sn?(g158, k7)

c(rn=r3)(ra=ra) 2 _ (rn=ra)(rs—rs)
, k7

where g15 = 4(a—2a) (r1=r3)(ra—r4)"
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(a) (b)
Figure 25. Periodic wave forms of system (5). (a) Defined by (64) 1. (b) Defined by (64)_.
G(9) = gtam (1 — $?)(ra — §?)(r3 — p?)(¢? — r4) applies to the two families of

open curves, where r;{ > rp > r3 > 0 > r4. Then, the parametric representations of the
compacton solutions are given as (see Figure 26)

() = j[\/Kz(m —12) +1r2(r3 — 74)Sn2(815§/k7), € (=E583), (65)

ra — 1o+ (r3 — ra)sn?(g15¢, ky)

where {3 = isnfl( ra(ra—7s) k7>.

815 ra(r3—r4)’

(a) (b)
Figure 26. Compactonsolution forms of system (5). (a) Compacton solution given by (65).
(b) Compacton solution given by (65) .

So, Equation (1) has the following four exact solutions:

u(x,) = id i) LT O s, e

ry =14+ (r1 —r2)sn?(g155 (x% — vt%), k7)

and

- —r)sn2(evsl (0 — ot , S
w(et) = iJ r3(ra — r2) + r2(r3 — r4)sn2(g155 (x0 — vt ),k7)eu7(x,f)%(xo — o) € (=85, &). (67)

ry— 1o+ (13— r4)sn2(g15%(x" —ot%),k7)

(iv) In formula (7), if H(¢,y) = h3, there are two homoclinic orbits, which respec-
tively encircle the equilibrium points E; and E;. We have G(¢) = M(rl —¢?)

2
<¢2 - %ﬂ) (% — r2), where r; > 45/5 > 0 > rp. Then, the parametric repre-
sentations of the solitary wave solutions are given as (see Figure 27)

¢(C)i\/4cr1r2+(r1+r2)(b+ VA) + (n —12)(b+ VA) coshigiel) o

2c(ry +12) +2(b + VA) +2c(ry — 17) cosh(g16&)
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where g16 = \/ <2”1+b+££c;)z+b+\/®.

-20 10 20

(a) (b)

Figure 27. Solitary wave forms of system (5). (a) Bright solitary wave derived by (68). (b) Dark

solitary wave derived by (68) .

Thus, the exact expressions of solutions to Equation (1) are presented as

u(x,t) = i\J

deryra + (1 + 1) (b +VA) + (11 — 1) (b + VA) Cosh(g16%(x5 —otd))
2¢(rq +12) +2(b+ VA) +2c(ry — 1) cosh(glé%(xfS —ovtd))

et (69)

4.4. The Parameter Condition of A —2a > 0,A>0,B<0,w + ¢ + ax? <0,
Hy=hy=hg<hsz=hy (See Figure 3(6))

(i) In formula (7), if H(¢,y) = h, h € (ho, h3), there are two families of periodic orbits
and two families of open curves. The parametric representations of the traveling wave
solutions of these curves are same as Equations (64) and (65).

(ii) The curves H(¢,y) = h3 correspond to two homoclinic orbits. The parametric
expressions of the traveling wave solutions of these curves are the same as Equations (68).

4.5. the Parameter Condition of A —2x > 0,A>0,B<0,w + v+ ax? <0,
Hy <hy=hy <hz=hy (See Figure 3(7))

(i) In formula (7), if H(¢,y) = h, h € (hy, h3), there are two families of periodic orbits
and two families of open curves. The parametric representations of the traveling wave
solutions of these curves are the same as Equations (64) and (65).

(ii) The curves H(¢,y) = h3 correspond to two homoclinic orbits. The parametric
expressions of the traveling wave solutions of these curves are the same as Equations (68).

4.6. The Parameter Condition of A —2ax < 0,A > 0,w + 7 + ak? > 0o0r A >0,
B < 0,0+ +ax? =0 (See Figure4(3))

In formula (7), if H(¢,y) = h,h € (hg, hy), there are two families of open curves, which
tend to the singular line ¢ = 0 when |y| — oo. We have G(¢) = m(ﬁ — ) (ra —

$?)(¢? — 13)(¢* — r4), where r; > 15 > 0 > r3 > r4. Then, the parametric representations
of the compacton solutions are given as (see Figure 28)

() = i\/ r2lrs =) + 2 ~1a)s(8irbrks) x (g ay, (70)

r3—r1 + (r2 —r3)sn?(g17¢, k)

where g7 = clrs—n)(rn—rs) K2 = (ra=13)(r1=14) & 1 —1( ra(rn=rs) 1 )

4(a—2a) (n—r3)(ra—14)" 1(ro—r3)” "8
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(@) (b)
Figure 28. Compactonsolution forms of system (5). (a) Compacton solution given by Equation (70) .
(b) Compacton solution given by Equation (70) .

Thus, the exact expressions of solutions to Equation (1) are presented as

u(x, t) = :t\j

— — 2 Ly — 089 ke) .
ralts 1) 4 e —r)snlgnrs (0 00nE) sy, L a0 opt) € (g4, ). 7
r3—1r1+ (7’2 — 7’3)511 (g173(xo — Uto), kg) 6

4.7. The Parameter Condition of A —2x < 0,A>0,B<0,w + v + ak?2 <0,
Hz=hy <hg<hy=hy (see Figure 4(4))

(i) In formula (7), if H(¢,y) = hh € (h3, hg), there are two families of peri-
odic orbits, which respectively encircle the equilibrium points Ez and E;. We have
G(p) = m(ﬁ — @) (r2 — ¢?)(¢? —13)(¢*> — r4), where r; > 1y > 13 > 0 > ry. Then,
the expressions of the periodic wave solutions are derived as (see Figure 29)

ra(rs —r1) +11(r2 — r3)sn?(g1s&, ko)
=+ , 72
#(¢) \/ r3 — 11+ (r2 — r3)sn*(g1s¢, ko) &
where gis = /U K = G
10 20
10 20
@) (b)

Figure 29. Periodic wave forms of system (5). (a) Defined by (72) .. (b) Defined by (72)_.

Thus, the exact expressions of solutions to Equation (1) are presented as

1
u(x, t) = iJ ralla 1) 4 1t Tl g (b)) e, (73)

r3 —r1+ (ro — r3)sn2(g18%(x‘5 —ovt9), ko)

(i) In formula (7), if H(¢, y) = hy, there are two homoclinic orbits, which respectively
encircle the equilibrium points E3 and E5. We have G(¢) = 5. (r1 — ¢?)(r2 — ¢*)¢p*,
where 71 > 5 > 0. Then, the parametric representations of the solitary wave solutions are
given as (see Figure 30)

Ma=i¢ 212 74)

11+ 12+ (r1 — r2) cosh(g19¢)’
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Ccryr
where ¢19 = |/ 75%.

(a) (b)
Figure 30. Solitary wave forms of system (5). (a) Bright solitary wave derived by (74). (b) Dark
solitary wave derived by (74)_.

Thus, the exact expressions of solutions to Equation (1) are presented as

2711‘2 i ( " t)
u(x,t) =+ et 75
(o) \/n + 12+ (r1 = 12) cosh(gio 3 (x0 — vt?)) 7

(iii) In formula (7), if H(¢,y) = h,h € (ho, 11 ), there are two families of open curves,
which tend to the singular line ¢ = 0 under |y| — oo. The traveling wave solutions of these
curves are as (70).

4.8. The Parameter Condition of A —2a < 0,A>0,B<0,w + ¢ + ax? <0,
Hz=hy<hg=hy=hy (See Figure 4(5))

(i) In formula (7), if H(¢,y) = h,h € (h3, hy), there are two families of periodic
orbits. The expressions of the traveling wave solutions of these curves are identical
to Equation (72).

(ii) In formula (7), if H(¢,y) = hy, there are four heteroclinic orbits, which encircle
the equilibrium points E3 and E4 and link the saddle points Ey, E; and E;. Now, we have

G() = s (Z5/8 — ¢) ¢4 The heteroclinic orbit in the fi d d
(9) = m—al =2 — ¢~ ) ¢*. The heteroclinic orbit in the first quadrant corresponds to
a kink wave solution, and the parametric expression of the kink wave solution is given as

(see Figure 31a)

$(E) = \j —b+VA b IC\/Ztanh <ln V3 — LA \/78206) (76)

4c

where g20 =/ 5777-
The heteroclinic orbit in the forth quadrant corresponds to an anti-kink wave solution,
and the parametric representation of the anti-kink wave solution is given

as (see Figure 31b)

9(2) = J VA VA (mf LA fgzo@) @7)

The heteroclinic orbit in the second quadrant corresponds to a kink wave solution,
and the parametric representation of the kink wave solution is given as (see Figure 31c)

P(&) = _J _b-|-\/K_ b IC\/Ktanh<ln\f3+ b+fgz C) (78)

4c
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The heteroclinic orbit in the third quadrant corresponds to an anti-kink wave solution,
and the parametric representation of the anti-kink wave solution is given as (see Figure 31d)

¢(c>=$‘“ﬂ“’1€ﬂ <1f VA g). 79

4c

(a) (b) (d)
Figure 31. Kink and anti-kink wave forms of system (5). (a) Kink wave given by (76). (b) Anti-kink
wave given by (77). (c) Kink wave given by (78). (d) Anti-kink wave given by (79).

Thus, the exact expressions of solutions to Equation (1) are presented as

u(x,t) = b 4+C\/Z -~ *bi’c\/g (1 \/g b+ \/7 %<x5 _ Uf‘s)> ol xt) (80)

| —b+VA b+ VA b+ VE 1 Ve,
u(x, t) = 4 — i tanh (ln\/ng ngog(x —otd) |e (81)
u(x, t) = — 7b;rc\/g — b Icﬂtanh<ln\@+ b4+\/7g ol(xé —vt0)> il xt) (82)
and
u(x, t) = — _bi—c\/x - _bi_c\/gtanh <ln\/§ bzfgzol(x" —vt5)> in(t), (83)

4.9. The Parameter Condition of A —2a < 0,A>0,B<0,w + ¢ + ax? <0,
Hz=hy <hy=hy <hy (See Figure 4(6))

(i) In formula (7), if H(¢,y) = h,h € (h3, hy), there are two families of periodic
orbits. The expressions of the traveling wave solutions of these curves are identical to
Equation (72).

(ii) In formula (7), if H(¢,y) = hy, there are two homoclinic orbits, which respectively

encircle the equilibrium points E3 and E4. We have G(¢) = m ( h“F 4)2) (¢? —

r1)(¢? — r2), where *b“ﬁ > r1 > 0 > ry. Then, the parametric representations of the
solitary wave solutlons are given as (see Figure 32)

(r1+ rz)(f b) — 4criry + (11 — 12) (VA — b) cosh(g21¢)
(f b) 2C(7’1 + 1’2) + 2C(1’1 — 7’2) COSh(gnC)

where gy = \/ (Vab- iccr(lza\g) P2,

$(8) = . (84
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u(x,t)

(a) (b)
Figure 32. Solitary wave forms of system (5). (a) Dark solitary wave derived by (84). (b) Bright
solitary wave derived by (84)_.

Thus, the exact solutions of Equation (1) are

i\J (r1 +12) (VA —b) —derira + (1 — 12) (VA = b) cosh(ga1 3 (x* — vt)) i)

2(V/A —b) —2¢(ry +12) +2c(r, — 1) cosh(gng(x‘s —ot?)) (85)

5. Expressions of the Traveling Wave Solutions of System Equation (5) under
C>0,A=6x—88

Currently, through integral calculation, we compute the exact parametric expressions
of the traveling wave solutions under ¢ > 0,4 = 6a — 8. However, in many cases, we
cannot find the corresponding solution formulation; here, we only analyze the part where
the solution formulation can be found. Because the solution of system (5) in this part
is given in the form of a parametric expression, and the calculation process of the exact
solution of Equation (1) obtained after the traveling wave transformation is substituted
back is too complicated, the exact solution of Equation (1) is not given here. The solution
follows from Equation (7) and the first equation of system (5):

¢ dgp

$o y(‘P /4’0\/
20{ a)

+dp

(86)

2,1 - ¢4 2(w+'y+aK ¢2+h¢

a—2u

5.1. The Parameter Condition of A —2x > 0,A>0,B<0,w + v + ax? <0,
Hy=—hy <hg<hz=—hy (See Figure 5(4))

(i) In formula (7), if H(¢, y) = ha, there are two homoclinic orbits and a periodic orbit.
For one of the homoclinic orbits that tangents the singular line ¢ = 0 to Ep(0,0), we have

v = ﬁ( —)(ra—¢)(0—¢) <q> +v f) (¢ — r3). For the other homoclinic
2

orbit, we have y? = 5([12—5204) (r1 —¢)(r2 —¢)(0—¢) (—\/ %\/K - ¢> (¢ — r3). For the

periodic orbit, we have y> = 5(02752“) (r1—¢)(¢p — rz)(,b(zp +4/ = \F> (¢ — r3), where

1 >r>0>—y/ L Ec‘/g > r3. Then, the parametric representations of the traveling wave
solution for the homoclinic orbit that contacts the singular line ¢ = 0 at Ey are given as

rar3sn?(x, ko)
P(x) y — 73 + r3sn2(x, kig)”
i ; (87)
1 2 1
00 == T pr )+g r
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[ —b—vA

2_ 1 2 _ r3<r2+ x ) r3(ra—r1) 1p2, /=t~ 2cr1 2cry (ry—13)

where a? = B B2 = , K2y = ;822 = 25 T5a-22)
i (r3—r2)y/ =258

r1(ro—r3)
The parametric representationsLof the traveling wave solution for the other homoclinic
orbit are given as
o(x) = rirs(1—sn?(x, ki1))
r- 735112(70 k1)

e 2 (85)
S = 2—21(x, B3) + *X,
823
where g = D(%(T1+ ’bgc‘/g> <r3+ 7b£c‘/g>, 83 = —3 2<r3+ /g)
2ri(ra—r3) 2 _ 13 32 _ 13(r2—r1)

5(a—2a) 7 a = r’ kll T r(rp—r3)”
The parametric expressions of the traveling wave solution for the periodic orbit are
given as

r1(ro — r3) 4+ r3(r1 — r2)sn?(x, kr2)

P(x) = 12 — 13+ (r1 — r2)sn2(x, k12)
i " (89)
3H 73 ,
¢ ==~ 1l B3+ o
(ro—n1 (13+ b \/K
2 _ _ i —b-VA ) 2 (213 = 7
where B3 = - (r1+ b£ﬁ>r 824 = 7133 <I’1+ 2c > C5r(1a zzarﬁ , 063 - 272,
2 _ r3(rp—r1)

12 7 r(ra—r3)”
(ii) For the curves H(¢,y) = h3, there exist a periodic orbit and two homoclinic

2
orbits. For the periodic orbit, we have y> = ﬁ("l o) *bgc‘/g - 4)) (0—¢)(r2—

¢)(¢ — r3). For one of the homoclinic orbits that contacts the singular line ¢ = 0 at

2
Ep(0,0), we have y? = 5(azlex) (r1—¢) (\/ #C‘/Z — 4)) ¢(p —r2)(¢ — r3). For the other

2
homoclinic orbit, we have 32 (az 5 (r1—¢) <¢ - 71;26\/Z> ¢(¢ —r2) (¢ — r3), where
rp >/ %C‘/E > 0 > rp > r3. Then, the parametric representations of the traveling wave
solution for the periodic orbit are given as
_ 2’3
k) rs+ (ra —r3)sn?(x, ki)’
By g+ & o
) == —Hh)+ _x
825 825
— ~b—VA
where g — VIS o)y ,331< B _ r2> CECEN IR S
r3 (rz— —e A)
r(rp=rs)
r3(ra—r1)"

The parametric representations of the traveling wave solution for the homoclinic orbit
that contacts the singular line ¢ = 0 at Ej are given as

B rlrzsnz(X,kM)
P(x) = - r1 _|_rlsn2()(,k14)' 1)
200 = B Sy + Sy
826 BT
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2 2 rl( 7b77“\/£772) 2 _ rilr-r 1 b 2crs(ra—r1)

__n _ 2—13) - 3 211

where a5 = 112’ Ps = (V]*’Z)\/:bfx/z Ky =3 3(rry)” 826 = ‘65\/7 5(a-2a)
2c

The parametric representations of the traveling wave solution for the other homoclinic
orbit are given as

rir3(sn?(x, kis) — 1)

o0 = risn?(x, kis) —r3 ©2)
27“2 0(2
827 827
“b—JA
r e 13 — .
e 5= AT = -2 R -
()

2 _ nln-rs)
k15 o (ri—ri)'

5.2. The Parameter Condition of A —2x > 0,A>0,B<0,w + v + ax? <0,
=hy=hy<hz=—hy (See Figure 5(5))

(i) In formula (7), if H(¢, y) = hy, there are two homoclinic orbits. For one of the homo-
clinic orbits that tangents the singular line ¢ = 0 to Ey(0,0), we have

2
v = ﬁ(o — ) <¢ +/ #ﬂ) (¢ —r1)(¢ — r2) (¢ — 12), but we do not find a corre-

sponding formulation for solving it.
2
For the other homoclinic orbit, we have y? = 5(a352a) (0—¢) <f \/ #C\/Z - cp) (¢ —

r1)(¢p —12)(¢ — 12), where —4/ —b;c\/Z > r1, rp and 73 are complex. Then, we derive the
parametric representations of the traveling wave solution for the homoclinic orbit as follows:

47()() _ }’1A2(1 + CH(X, k16))
Ay + By + (By — Ap)en(x, kig)’
a7 — Py o az(a7 — B7) a—1
= + 1 x, -
¢00 =gas (’577‘ 1- a2 (" - 1) 21-a2) B+ (1—-K)d  (93)

,/k%ﬁ (1 — K3g)addny + /o —1snx>>
k%é 16 zx7dn)( — ,/a7 — Isny

_ _ Ar+B 5(a—2a
where A% = TI'p1p, B% = (7‘1 — 1’2)(}’1 — 1’2), gzg = 222 ( )

2 7
\/AZBZ((BZ*A2)¢7bECﬂ*71A2) ‘
K2, = r}(gngz)z = rAy+(Ar—By)y/ =L 57 nggzr ?% > K2,
A1 ooE .
44252 71Az+(A2+Bz)\/ b ‘F 2F5 g1

(i) In formula (7), if H(¢, y) = hs, there are two homoclinic orbits. For one of the homo-
clinic orbits that tangents the singular line ¢ = 0 to Eyp(0,0), we have

y = 5(a— 2!¥( (P)( 7b f ‘P) ¢(¢p — 12)(¢ — 72), where 11 > \/#7 >0

rp and 73 are complex. Then, we derive the expressions of the traveling wave solution for
the homoclinic orbit as follows:
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r1B3(1 —en(x, k17))
Az + B3 + (A3 — B3)en(x, ki7)’

wg — Pg o} ag(ag — Bs) af—1
- I _
Z(x) =82 (58)( +t a§ (X, o 1) 20-m) B (-1 (04)

(, /K2 + (1 —k3,)a2dny + /a3 — 1sn)(> )
/K3, + k3 )aZdny — /a3 — 1sny

P(x) =

_ _ As+B 5(a—2
where A2 = (r1 —12)(r1 — 12), B2 = 12/2, g29 = it — e
VA3B3 (7133+(A3*33)\/7 7 )
2 — ri—(A3—Bs)? pe = B34y b /8 1B B = A3—By o3 SR
17 = 1A3B; 1 8 = rlB3—(A3+B3)\/’bE‘/K, 8 = A;F+B;3’ 0%71 17°
For the other homoclinic orbit, we have y? = 50 2DL)( — ) (¢ ) o(¢p —

r2)(¢ — 72), but we do not find a corresponding formulation for solving it.

5.3. The Parameter Condition of A —2x > 0,A>0,B<0,w + v + ak?2 <0,
Hy <hy=—hy <h3=—hy (See Figure 5(6))

(i) In formula (7), if H(¢, y) = hy4, there are one homoclinic orbit and two heteroclinic
orbits that contact the singular line ¢ = 0 at Ey(0,0). The traveling wave solutions of these
curves are the same as (93).

(i) In formula (7), if H(¢, y) = h3, there are one homoclinic orbit and two heteroclinic
orbits that contact the singular line ¢ = 0 at E¢(0,0). The traveling wave solutions of these
curves are same as (94).

5.4. The Case of A > 0,w +y + ax? > 0 (See Figure 6(3))

For the curves H(¢, y) = hy, there exists a homoclinic orbit, which contacts the singular
2
line ¢ = 0 at Eg(0,0). We have y? = 5(23‘7;)( bV ¢> oo —r1)(Pp—12)(p —12),

where 1/ =b ;‘F > 0> ry,rp and 7, are complex. Then, we derive the expressions of the
traveling wave solution for the homoclinic orbit as follows:

_ r1Ag(1 —en(x, kig))
¢(x) " Ay — By — (As+ By)en(x, kis)’

/99 ag ag(a9 — Bo) ag—1
¢ g3°<’39"+ s <X’ oc2—1> T21-a) B+ (1Ko (95)

1/k]8 +(1- k%s ngdl’l)(+ ,/ag — Isny
18 zxgdn)( - ,/zxg — Isny

where Ai = 1277, Bi = (1’1 —7‘2)(7’1 — fz), 930 =

As—By 5(2x—a)
2 7
VA4By (V1A4*(A4+B4)\/#K) ‘

(2. — (AstB?=r} oy = rnAs—(Ag+By)y/ 28 [39 B4+A4 3
- - Wi
18 sBy 7 (Ag—By)y/ 2By A, 31

2
> Ky

5.5. The Parameter Condition of A —2x < 0,A>0,B<0,w + v + ax? <0,
Hz=—hy <ho<hy=—hy (See Figure 6(5))

(i) For the curves H(¢,y) = hy, there exist a periodic orbit and a homoclinic orbit that
contacts the singular line ¢ = 0 at Eg. For the periodic orbit, we have y? = ﬁ(ﬁ
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2
P)(r2—P)(p—13)¢ <¢ +/ %) For the homoclinic orbit, we have y? (le ) (1‘1

2
$)(ra—¢)(r3 — $)(0— ¢) <¢+ \/ #C‘/X) ,wherer; >1 >1r3>0> —4/ *b+‘/> . Then,

the parametric representations of the traveling wave solutions for the periodic orbit are
given as
_ ra(r1 —13) —ri(ra —r3)sn’(x, kuo)

(P(X) r — 1’3 — (}’2 — 1’3)51‘12()(, k19) (96)

2

4

i) = Plo - 1°H(;c,/3 o) + 0%,
831 831
("2*73><7‘1+ = 2(‘/K>

where g2, = ——~ — ~ 7 = (r + *b+\f> 2”2(73*71)’0‘2 — non
:310 (r17V3)<Vz+\/ 7” A> o 2‘810 ’ % 5(a—2a) 10 rn—rs

kz _ ri(ra=r3)
197 n(n-r)
presented as

The expressions of the traveling wave solution for the homoclinic orbit are

2
s (x, ky)
o0 = sk’
; . 97)
) = Pz Hn(x,ﬂz )+ Ly,
832

832

—b+vVA
r\rst+ 2¢ )
2 _ .n 2 ( ri(ra— 73 2 [ =btVA 2072 2cry(r3—11)
where iy = e (r1—r \/ h+\f 'kzoi ra(rors)’ 8327 2ﬁ 2 “5(a-2a)
1-73)

(ii) For the curves H(¢,y) = hy, there exist a periodic orbit and a homoclinic orbit that
contacts the singular line ¢ = 0 at Ey). For the periodic orbit, we have

2
V= 57(234:;) <\/W — 4;) (0—¢)(r1 — ¢)(¢ — r2)(¢ — r3). For the homoclinic orbit,
wehavey? = s (/50 4>) $0—11)(0 = 12)(0 = 13), where /LR > 0>

r1 > rp > r3. The parametric expressions of the traveling wave solution for the periodic
orbit are given as

_ rirp

4% 2+ (rl —r2)sn?(x, ka1)’

g2 2 (98)
e = By, g2,) 4 S22y,

833 833
2 (n-m)y/=tp/s _ —b+\f Zcrz(rl 1) L2 ra-n
where 2, = rz(rr\/W>, g3 = 3p% 1)\ Sy Y2 = Th o
k%l = 'rig:i:g; The implicit parametric expression of the traveling wave solution for

the homoclinic orbit is given as follows:

2
 rrasn®(x k)
¢(X) - r—r3+ 1’351’12(?(/ k22) ’ (99)
2
0‘ e
200 = By, g + 2y,
S34 334

where o

/7b+\/K)

T r— -

2 _ .13 2 3(1 x 2 _ r(rn— fz /—b-2¢— 2ch Y1*7)3)
c 5(a—2a)

— — 2 =
3= mon P13 s 2= nn-r
(H*Vs)\/ bisa (n=r3)
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5.6. The Parameter Condition of A —2x < 0,A>0,B<0,w + v + ak?2 <0,
Hz=—hy <hy=—hy <hg (See Figure 6(7))

For the level curves H(¢,y) = hy, there exists a homoclinic orbit to E;. We have

2
Y= ﬁ( Ll 4’) (¢ —r1)p(¢ —12) (9 — 72), where \/ =128 > 11 > 0,7, and

7 are complex. Then, the parametric representations of the traveling wave solution for the
homoclinic orbit are given as

_ I’1B5(1 +Cl’1()(,k23))
Bs — As + (As + Bs)en(x, ko3)
2 2
a14 — Pra &y w141y — P1g) agy —1
¢x) = X+ I x, -
W\ P A T =1 T e Vo, 100)
\/k — kZ;)a2,dny + \/ocﬁ — lsny

\/k (1—K3;)a%,dny — \/ocM — 1Isny

5 _ 2 _ _ As—Bi 5(2a—a
where Az = (r1 — 1) (r1 —2), Bs = 1, g5 = 525 g™, (2c )
\/ASBs(’lBs (As+Bs) )
k2. — (As+Bs)?—r} = 11Bs—(As+Bs)y/ i , Bra = B;+A5 oy > K2
2= T dAsE s M4 = T B A5t ol - B
5Bs r1Bs+(As—Bs) \/ b+f 57 afy—1

6. Main Results

Based on the above analysis and calculation, we obtain the exact expressions of wave
solutions of the FCGL equation. We list them all in the following theorem.

Theorem 1. The exact expressions of wave solutions of the FCGL equation are as below:

(B1) Corresponding to some periodic orbits, there exist exact periodic wave solutions determined
by (17), (23), (24), (33), (39), (54), (58), (62), (64), (72), (89), (90), (96) and (98).

(B2) Corresponding to some homoclinic orbits, there exist exact solitary wave solutions deter-
mined by (19), (21), (27), (41), (51), (56), (60), (68), (74), (84), (87), (88), (91)~(95), (97), (99)
and (100).

(B3) Corresponding to some heteroclinic orbits, there exist exact kink and anti-kink wave
solutions determined by (13), (14), (28), (29), (35), (36), (43)—(46) and (76)—(79).

(B4) Corresponding to some open orbits, there exist exact compacton solutions determined by
(65) and (70).

7. Conclusions

In this paper, we investigate the bifurcations and the exact solutions of the time—space
fractional complex Ginzburg-Landau equation with parabolic law nonlinearity (F(|q|?) =
c1]q)? + c2|q]*). All possible explicit representations of traveling wave solutions are given
for the time-space FCGL equation under different parameter domains, including peakon
solutions, periodic peakon solutions, compacton solutions, kink and anti-kink wave solu-
tions, solitary wave solutions, periodic wave solutions and so on. Our method is different
from the previous works on the exact solutions of the time-space FCGL equation and is
based on the applying bifurcation theory of planar dynamical systems.
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Abstract: This paper studies a new class of instantaneous and non-instantaneous impulsive boundary
value problem involving the generalized y-Caputo fractional derivative with a weight. Depend-
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1. Introduction

Fractional calculus is an expansion of Newton Leibniz’s integer order differential
and integral. In recent decades, a large number of definitions of fractional calculus op-
erators are generated with practical problem modeling requirements, such as the well
known Riemann-Liouville, Caputo, Erdelyi-Kober, and Hadamard versions [1-3], and
those forms play important roles in various interdisciplinary disciplines, like viscoelastic
mechanics, anomalous diffusion, control theory, bioengineering, etc. [4-6]. However,
many scholars discovered that some existing fractional operators may not well to describe
many phenomena in the real world. Hence, a whole newly general definition is proposed
recently, so-called i-Caputo-type fractional operator [7-9], which could combine the maxi-
mum number of definitions of fractional derivatives to a single one by depending upon
a nonsingular kernel. The kernel function can provide free arguments to better calibrate
a system [10-12]. Taking all these into account, we think that it is a promising topic for
further investigation to study fractional differential equations (FDEs for short) with the
generalized 1p-Caputo-type fractional operator.

Furthermore, the impulsive FDE can reflect the phenomenon that the state of a thing
changes suddenly after being disturbed instantaneously, which is an effective means to
depict the changing laws of objects. According to the duration of the change process,
the impulse can be divided into the instantaneous (the definition of classical one) and
non-instantaneous impulses. Most of the research on FDEs with instantaneous impulse
are studied [13-15]. In 2013, Hernadez and O’Regan first proposed the non-instantaneous
impulse concept based on pharmacokinetics [16], which refers to the behavior that the state
is disturbed at a certain time and produces sudden changes, and it maintains the active state
for a limited time interval. This work showed that the non-instantaneous impulse has more
advantages in describing the human body’s absorption, diffusion, and metabolism of drugs.
Since then, non-instantaneous impulsive FDEs received great attention [17-20]. In [18],
depending on the Weierstrass theorem, the existence of solutions was obtained for a class
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of instantaneous and non-instantaneous impulsive fractional Dirichlet boundary value
problems with perturbation. In view of the well known three critical points theorem due
to B. Ricceri, the existence of at least three solutions for the non-instantaneous impulsive
FDE was obtained in [19]. Because of the late development of non-instantaneous impulse
comparing with the instantaneous impulse, many theoretical results need to be enriched
and improved, so it has great potential research space and theoretical significance.
Motivated by above works, in this paper, we are concerned with a new class of instan-
taneous and non-instantaneous impulsive FDEs involving a i-Caputo fractional derivative

“Dy* (CDYx(1) = Afi(t,x(1), t € (sitina), z'=o,1,...,n,

ACDYY 1y "Y2) (1) = Ii(x (t,)) i=12,.

CD"””(1 by x)(t) =D (3 )(t+), te(t,-,s,-],i:l,z,...,n, 1)
CD"”P(I x)(s7) = DY (1, - x)(s7), i=1,2,...,m,

.
x(O) = x(T) 0,

where A > 0,0 < a <1, CD‘;’ip and CDgip denote the right and left -Caputo fractional

o+ Y is the left {-Riemann-Liouville type fractional integral with order 1 — a.
Y(t) € C'[0,T] is an increasing function with ¢/(t) # 0 forall t € [0,T]. I; € C(R,R),
fi € Cl(sitiv1] X RR), 0 =50 <t < §1 < -+ < 8 < ty41 = T, the instantaneous
impulse begins suddenly at the point t;, and the non-instantaneous impulse continues
during a finite interval (,s;],

. . 1—u
derivatives, I

ACDM (117 2)) (1) = S (117 x) (1) — CD (1% 5) (1),

D
1 . v, 1—a,
CD;Y’UW M) (t) = lim DRI (1 ) (1),

DY (15 ) (1 )= lim CDYP (13 x) ().
—

i

It is a new issue that has not been touched yet. Some existing results, which focus on
the classical fractional operators, such as [19,21,22], are improved and supplemented by
choosing special kernel functions in the derivative.

2. Fractional Integrals and Derivatives

This section introduces some essential definitions of fractional integrals and deriva-
tives, as well as relevant lemmas and theorems, whose involvements assist us to establish
variational construction and multiplicity results for impulsive FDE (1) successfully.

We deal mainly with the ip-Riemann-Liouville and ¢-Caputo fractional integrals and
derivatives in this paper, and the reader can refer to Res. [7-9] for more information. Let
@ >0, —00 < a < b < +oo, f(t) is an integrable function and ¥(t) € C![0,T] is an
increasing function, with ¢/(t) # 0 for all t € [a,b]. The left -Riemann-Liouville type
fractional integral and derivative of a function f with respect to another function ¢ are,
respectively, defined as:

() = % [ @@ - p@) e, @

0= () 10 = s (sm) [ vEe6 - ey e

wheren = [a] + 1fora ¢ N,n = a fora € N.
Similar definitions can be given for the right ¢-Riemann-Liouville fractional integral
and derivative:
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B0 = i [V OWE -y F@ @)

v " b
Dyt = ( w,(lt)%) B0 = g () Y EwE@ ey @

In particular, if 0 < « < 1, one has:

D) = () 0 = ey (i) [ ¥ O = wie) s, @
D210 = (st )10 = sy () . ¥ @ W@ = v e 6

It is worth noting that, if we choose the kernel ¢(t) = Int or ¥(t) = t, the -Riemann-
Liouville fractional integral and derivative can reduce into the well known Hadamard type
or Riemann-Liouville type fractional integral and derivative.

Definition 1 ([9]). Let n € N, —c0 < a < b < +oo, & > 0, f(t),9(t) € C'[0,T] are two
functions, such that ¥(t) is an increasing function with ¢'(t) # 0 for all t € [a,b]. Then,
the left and right p-Caputo type fractional derivatives of f with respect to another function i are,
respectively, defined as:

Cpbppy = (L AN 1 " NTEEY O S A Y
D0 = 17 (i) FO = sy [ ¥ @ —v@r (i) f@
Crttp ,""“P_lin :(1) n—a—1 1in
D) = 157 (= ) S0 =13 R O Cr e WIGE:

In particular, if 0 < « < 1, one has:

Crd iy 1 d _ 1 f B —ag
D) = 1 (i 3 )70 i /u GO 9@ F @ ©

CDIE(t) = ;L“”( ()dt>f( ,X) / f@de. o

Notice that the i-Caputo fractional derivative can reduce to the classical Caputo fractional derivative
by choosing the kernel () = t.

Definition 2 ([9]). If f(t) € C"[a,b], —0o < a < b < 400, >0, n = [a] +1fora ¢ N,
n =« for o € N, then

D) = D2 [10) - s o — w4 i)
1 ( 1
T

D) = 0 [10) -3y G ) -y (1) 7]

In what follows, we will begin the process of building an appropriate variational structure for
the impulsive FDE (1). Before that, a fractional derivative space needs to be established.

Definition 3. Define the -Caputo fractional derivative space Eg"’b by the closure of C3°([0, T], R)
with weighted norm:

1

[lxllap == (/ | x(t) 2 dt+/ @' (t) | SOy x(t) P dt)f. 8)
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Obviously, the space Eg#’ implies that x(t) € L2[0, T] with CDg'fx(t) € L2[0,T], and x(0) =
x(T) =0.

Lemma 1 ([11]). The space Eg’w is a reflexive and separable Banach space.

Lemma 2. Forany x(t) € Ey Y, 3 < a <1, we have

1

T 2
Il < ([ 9/ | DfPx(0) ) ©)
I,z < FID e, (10

where )
_ _(p(T) —9(0))" "= I max;eo {9’ ()} ((T))*
T(a)(2(w—1) +1)2 T(a+1)

Proof. Based on Theorem 4 in [9] and the Holder inequality, we deduce:

|x(8)] =[15 Dy x(

(&) D x( am'

(L [( G <t>—w<¢>)“]2d¢)%( [ [wenioga] @)

T
(( §<)<a71 (/ ¥ (1)1 D x( >|2dt) .

The inequality (10) is immediately available according to [11]. The proof is completed. [

Lemma 3. Based on Definition 2 and x(0) = x(T) = 0, one obtains:
CDyYx(t) = Dyt (1), CDYPx(t) = DY x(t), VO < a < 1.

From (10) and Lemma 3, we confirm that the norm defined by (8) is equivalent to:

T 1
g = () (01 D30 Par) ", vx) € G, )

Lemmad4 ([11]). Let 1 < o < 1. Ifany sequence {x}.} converges to x in Eg’lp weakly, then xj — x
inC[0, T] as k — oo, i.e., || xf — X||co — 045 k — o0.

Based on the relevant definitions and lemmas introduced above, the definition of the weak
solution of FDE (1) can be given as follows.

Lemma 5. We say that x(t) € Eg’lp is a weak solution of FDE (1) if the following relationship holds:

[ @Dy Dy e~ Y nx(ey) =2 Y [ AW Oya @ € B a2)
i=1 i=0"5i

Proof. In view of (6), Dirichlet’s formula and Lemma 3 yields:
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[ v OeD Dy = s [ [T 0 D0 90) - pi@) @)z
:ﬁ [ ) ve )CD“%@)( GRS “d@}y(t)dt
[ e (a)(w(c)w(r))*“df;}y’u)dt
mrg b [ @ -y ey o (13)

Due to (4), (5) and (7) yields

res b [ @D @ e - ) ey 19

[ v@pi e - w(ﬂ)*adc}y(t) ey
mg o G @D xwe - v e o

i Tz//(é)(lp(s)—w(ﬂ)*“(lp,}g) o )o@ vy

+ f s ) [ vowe - w(ﬂ)*“vgi”x@)d@} o
= 2 DR UL ) (54 [ DR 0y

and
1 noops T , . » )
e [ v @D we - v ey oy as)
1 - T / o, —x =s;
~rr k| @Dk - ) tagvin |

T« ; /t ;t {,/tTw’(é)Déf’x(é)(w(é) - ¢(t))*“d¢} Cy(t)dt
:ir(l—a)/ (O WE) —yit Dﬂk(q,/ig) ! >Il o x(8)dg - y(t) |Z:;
2 [N dilras [Tw'@)w(f;)—w(t)r“( e o ) ey

— 3 D (13 () i§++2/ DR x| )

Consequently, combining (13), (14), (15), and the impulsive conditions in FDE (1), one has:
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@Dy Dyyeya
=Y -CD (5 x)yt) uwz —CD (X (0)y(1) 1,5 +2 / (D5 x(B)y (B)y ()

i=0 =1

fZCD”(Il a(t))y () — DR (I x(7))y )+;CD‘;“‘ (o x(s)y(sf) = DY (1Y x(s)y(s;)  (16)

+ DY (1 x(0))y(0) — DY (I x( ))y(mé [ D O (e
—21<x >yt>+2/ DY (DG x()¥! (D (1)

An equivalent form for FDE (1) can be derived by multiplying the first equation of (1)
with ¢/ ()y(t), and integrating on both sides from s; to #; 1, then summing from i = 0 to
i = n, according to (16), one has:

[} OO D = L rteywte) = AL [ A o)y (e

The proof is completed. [

Definition 4. A function

ti
€ {x € AC[0, T : / ) Py () | Dy x(t) [? dt < +oo,i = 1,2,...,n}
is called a classical solution of FDE (1) if x satisfies the first equation of FDE (1), the limits
Cp IP( Lo lpx)(ti) and €D, lp(ll o lpx)(s ) exist and satisfy the impulsive conditions in (1),
and boundary condition x(0) = x(T) = 0 holds.

Lemma 6 ([23]). Let E be a real reflexive Banach space, let |1 : E — R be a sequentially weakly
lower semi-continuous, coercive and continuously Gateaux differentiable functional whose Gateaux
derivative admits a continuous inverse on E*, and let |, : E — R be a sequentially weakly upper
semi-continuous and continuously Gateaux differentiable functional whose Gateaux derivative is
compact. Suppose that there exist p € Rand x; € Ewith 0 < p < J1(x1), such that

; J2(x1)
(D SUP, 11 -eop) J2(3) <TG

7 | h) e . _ . .
(ii) Forall A € B := hlx) S 1) wn) e | the functional J; — AJ, is coercive.

Then, for each A € B, the functional ]y — AJ possesses at least three distinct critical points

on E.

3. Proof of Theorems

In this section, the multiplicity of at least three distinct classical solutions for impulsive
FDE (1) is discussed depending on Lemma 6 and Definition 4.
For any x(t) € Eg’lp, define the functional ] := J; — AJ, where

@ =3 [ P OIDE P - 2/ (@)

Ja(x) = 2 / (1, x(D)y/ (B, (17)
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(J1(x)

= Ji(y)(x

where F;(t,x) = _[;)x fi(t, €)dé. Owing to the continuity of f; and I;, we can obtain J, J» €
CY(ES¥,R) and

HOIORSA Ly D) Dy eyt éz,-(x(r,)) (t:)
=3 [ R Oy, as)
i=0 7%

Apparently, the critical point of ], is the weak solution of impulsive FDE (1).

Theorem 1. Assume that
(A1) I;(0) = 0 and there exist d;, L; > 0 with max{M?Y" | L;, M>Y" , d;} < 1, such that

()| < dil¢land | 1;(Z1) — Ii(G2) |< Li | §1— 82|, V¢, &G ER.
2\ n .
(Ap) There exist a constant p > 0 and a function ¢(t), such that (% - w> Hg||f”p > p,

and
o Ji 1 supeq, Filt, x(0)y/ (t)dt _ 2ok o JU T Filt gt >> (t)dt

P |I€Ha —2x 5 I

: (19)

2M?
(A3) there exist bj,c; > 0, 6; € [0,1), such that |fi(t,x)| < b; +c;|x|%, ¥Vt € [0,T], x € R,
i=0,1,...,n

Then, for each A € ]

where ), = {x eR: <7 _ 2?:21‘1:') | x < p).

lel? 25 J§ ) 1(@)ae )
250 S Rt ()9 (0t Tl Jo/ 1 supyeqy Fi(bx(6) 9/ (Hdt
FDE (1) possesses at least three distinct weak solutions on Eg’lp.

, the impulsive

Proof. First, we are concerned with functionals J; and J>. Let {x;}{° ; be a weakly con-

vergent sequence to x in Eg’lp, then || x[q,p < liminfy_,o [|x¢||a,y- In view of Lemma 4 that
{xx} converges to x in C([0, T], R) uniformly. That is:

1 no ()
timint i (x) = timint { 312 ~ izl [ e
1 n
> 2 lxIB Z/ O)dE = 1 (x),

which means that [; is weakly lower semi continuous. In what follows, we assert that [;
possesses a continuous inverse on (E ) By means of (18), (9) and (A1) yield:

— )= [ 00 15DYH (0~ y(0) Pt = o Gx(0)) = B () (x(8) — y(29)

i=1

>|x—y

2\1 () — L(y(t)) |1 x(t) — y(ts) |
>l - yl2, - ; Li | x(t) — y(t:) P
>l —yl2, — I fyuzoéu

n
>(1- MY L)lx—yl2y >0, Vx £y,
i=1
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which shows that J is strictly monotone. Based on the Theorem 26.A(d) in [24], we can
obtain that there exists an inverse of J| on (Eg’w)*, and the inverse is continuous. Obviously,

J1 is coercive. On the other hand, suppose that {x;} C Eg'lp, X — xin Eg"p as k — oo. Then,
X — x uniformly on [0, T], and

t
lim sup J»(xy) 2/ limsup F;(t, x; (¢ t)dt = 2/ "F H(x(8)y (Hdt = L(x),
Si

k—oc0 k—o0

hence, J, is sequentially weakly upper semi-continuous. Considering F; € C!((s;, ;1] x
R,R), then Fi(t, x¢(t)) — Fi(t,x(t)) as k — oo. According to the Lebesgue control con-

vergence theorem, J5(x) — J5(x), i.e., J; is continuous strongly on Eg’w. So, J} is a
compact operator.

Take xg = 0, x; = ¢. Dueto (A7) and (Az), we have J;(x1) > (% M ):‘ 1 >||x %y >
o > 0and J;(xp) = 0. In view of (17), (9), and (A7), we have:

11 — 0, 0]) = ayp ay 1 CH 2 v [
0 o) = (€ B0 <) = (e B 5 [Ty @I DptxoRa- 3 [ 1e)ae < o)
wp 1 o rx(ti)
eyl - X f) T dlelde <o}

wy 1 i1 di 2
C{xeE — - | x(t) < p,t €[0,T]},

2M?2 2
then
sup  Jo(x) = sup Z/ S x(8)y (Hdt < Z/ sup Fi(t,x(t))y'(t)dt,
xef; ! (J—eop]) xef; ! (J-eop]) =0 S xey

that is

SUP. )1 -oog) 28) Do J3™ stben, Rt X)W/ (Dt 2000 [ g(t))tl/(t)dt i)
o B b lel2y — 250y J5 i)’

where (27) is used. Thus, the assumption (i) of Lemma 6 is satisfied.
In addition, for any fixed A € B, by means of (17), (A1), (A3), and (9), we obtain:

1 1 x(t;) n tiv1 , "X )
B~ AR 25y L ([ aleiae) AL [ w0 [T asitasas

i=1

231 — (5112 ) - A0 90 ( Ll + 55114

1 MY} d
2(5‘%)”"“ 29 = AW(T) ~9(0) Moy ( 311)
A L 9+1

.:0

Since 0; € [0,1) and M?Y! | d; < 1, we assert that i ”hm J1(x) — AJa(x) = 400, which
X[a,p—

implies that J; — AJ, is coercive. The condition (ii) in Lemma 6 holds. Consequently, the

impulsive FDE (1) possesses at least three distinct weak solutions on Eg’lp using Lemma

6. O
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Theorem 2. x(t) is a weak solution of impulsive FDE (1), if and only if x(t) is a classical solution
of FDE (1).

Proof. If x(t) is a classical solution of impulsive FDE (1), then x(t) also is a weak solu-
tion obviously. On the other hand, if x(t) € Eg’w is a weak solution of FDE (1), then
x(0) = x(T) = 0 and the Equation (12) holds. Without loss of generality, choose a test func-
tion v;(t) € C§°(sj, tit1] and v;(t) = 0 for t € [0,5;] U(ti1, T}, i = 0,2,...,n. Substituting
v;(t) into (12), from (16), we have:

[ DR O ) G = [ (0 DDt
[ v @D Do e = A [ A 3O e
which shows that

DY (CDYYx(t)) = Afi(t, x(t)), Yt € [si,ti11],i = 0,1,..., 1. (20)

Because x € Eg’lp C C[0,T] and ¢(t) € C'[0, T], then

[ 1% 20 | D) Pt < 4o

Based on Lemma 3, (4) and (7) yield:

DY (CDy Y x(t)) =Dy (DY (1)) = D‘“”[

T- lpl(t) 4t of
-1 1 d\ T, I T
i () L Y@@ =) (s g )oY 0 e
_ 1 d ) 1—a,p
= at| P
Since ¥(t) € CY0,T], fi € C((si, tis1] x R, R), according to (20) and (21), one obtains
CD’X? IS T“Vx(t) € ACls;, t;,1], which implies that the following limits exist:

(, 1—a, . 1
DY (1 “Yx) (s1) = lim DY (1,7 x) (1),

t—ssi
DY (1) (t,) = lim. DY (1) (1).
Substituting (20) into (12), one obtains:
T n i+1
| OCD DG ()t = Y- 1)) Z / Dyt CDY ()Y (B Byt = o. @)
i=1

Uniting (13) with (14), we have:
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S—
2
<

(1) Dy (1) Dy Yy ()dt

tit1

=i ¥ (0D x (DY y(t dt+2/ Yx () Dy y(t)dt
i=0"Si
:éCD?’E’USJ“"P (s )y(sf) - io DY (1 Y x (i )y(t,) 23)
Z - DY (DY x () (1)y ()t + Z/ Dy x (D y(t)t.

Then, from (22) and (23), we obtain:

Y DY (1) x (s ))y(s) — Y DY (1 T x (k) )

i=0 i=0

+i/tsi ¥ (DY x(t) DYy (t)dt — Zl(x =0. (24)
=174

Without loss of generality, assume v;(t) € C§°(t;,5;] and v;(t) = 0 for t € [0,4] U(s;, T],
i=1,2,...,n. Substituting v;(t) into (24), from (15) we deduce:

C'“Pl"“/’ (t)dt =0,
21/ dt{D x(1)) |oi(t)dt = 0

because of the arbitrariness of v;(t), for t € (t;,s], i = 1,2,...,n, we can obtain
CD?’?(I&:“’lpx(t)) = Constant. That is:

DY (1P x) (1) = CDYY (1,7 x) (1) = CDYY (107 x) (s7), tE (tsi], i=1,2,...,m. (25)

Substituting (25) back into (24) yields:

n
-
ZCD?E”(IW“ ey -

i= i

ZCD”‘W P ()y(t) —

D“‘P([O . Xt )yt ) — Zl(x

M= %M‘

o, 1—a,
DTEP(IOJr lpx(tf))y(si) =0,

Il
-

then
:1 {ch Iym V(7)) = CDY (17 YV (87)) — Li(x(t ))]y(tf)
# | DR (s - DR (g ) fyts) =0
which implies that

1- L l-ap o, 1- 1-
DR (I Px(t)) = DY (1 Px(t7) = Lx (1), “DFY (I Px(s7)) = DY (1 P x()).
s . Ol + CH&Y l—ayp — .
Combining with (25), we can obtain “D;* (I, " x(s;")) = “DyZ (I, "7 x(s;)) for i =
1,2,...,n. Consequently, boundary conditions and impulsive conditions, as well as the first

equation in FDE (1), are all satisfied by x(t), which shows that x() is a classical solution of
FDE (1). O
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Example 1. Let a = 0.6, (t) = ¢!, t € [0,1]. Concern with the following system is as follows:

= Ax5(t), te (0,1]U(s1, 1],

t) = Li(x(t1)),

C 06E(Io4e’ )(t+), te (tl,sl], (26)
7CD06£’I(IO4E’ )(Si{-),

CD06e‘(cD06e* 1)
BCDY (183 2))
DY (194 x)(t) = €D
DO (104 x) (s7)
x(0) = x(1) = 0.

Put Li(x) = gigx. Clearly, di = Ly = 1. By direct calculation, we have M = 1.585,
M2Ly = M2d; = 0.025, the condition (A1) in Theorem 1 holds. Choose ¢(t) = T(1.2)ef, p = 11—0,

a direct calculation yields

C 06 [(12), 5+ o4 2 1 M d1
Dy g(t) = (0. 4)( )(‘3 D™ lllla,y ~ 1.576, 2 lgllz,y ~ 08> p,
then
; 6
o Jo " suPcagy) Filt ()Y (Dt (fy' + [y 3¢ suPyenp) ¥° (1)t ~ 0.55 /tl + /1 etdt <09
0 0.1 ’ Jo "
and

zuf%Ptd»wmm S+ fD)et(r(12)e) St

lIGlIZ

—2y [ gy el — 100 (5(t1))?2

5 ty 1 t e
3ot + i )et (T (1.2)e!)5dt h ¥
T eIz - (T2 ’V'(/ +/> =12

which shows that the condition (Ay) holds. From Theorem 1, the system (26) possesses at least three
distinct classical solutions for each A €]0.8,1.1].

Example 2. Let &« = 0.75, (t) = ct” with o > 0and ¢ > 1, t € [0,1]. Concern with the
following system is as follows:

€Dy CtU(CDgﬁau (1)) = Af(tx(1)), t € (0,]U(s1,1],
A(CDWS”L(IngCt x))(t1) = L(x(t)),
CDO75CL‘”(1825£[‘ )( ) _ CD0750L“ (1025&‘” )(tf), te (tlrsl]r (27)
CD075ct‘7(1025ct‘7 )( 17) CDOZSCt”(IOZSCt JC)(ST),

(0) = x(1) = 0.

Obviously, if one chooses ¢ = 1, i.e., P(t) = t9, the system (27) can reduce into the well known
Caputo-Erdélyi-Kober type fractional differential system. Define f(t,x) = 5 ok In(t+1),
3%

L. By direct calculation, we have M ~ 1.15C%, M?L, =
10c2

M?dy & 0.132 < 1. Choosing ¢(t) = 1"(0.25)c%t‘7, o = ¢, a direct calculation yields:

L(x) = f—oc*%x. Thend, = Ly =

- 1 32 1 M3,
SO el =4t ety = e, (3 -

: 3 )l ~ e >

then
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o ft’“ SUP,c (o) Filt, x(t)) 9/ (t)dt ( Otl +f511)cat"supxeo(p) 373 ixiIn(t + 1)dt _ 1
0 B c 500"

and

N fstizﬂ Fi(t, c(t)y' (t)dt 3 025 fO fs (71‘2‘7 1ln(t+1)d N 1
. - —1 TN~
ll2 — 250y f5 ) 1i(s))ds ll2 , — e (c(t))? 100

s0 that the condition (Ay) holds. From Theorem 1, for each A €]10¢, 500, the system (27) possesses
at least three distinct classical solutions.

4. Conclusions

In this paper, we have investigated a new class of instantaneous and non-instantaneous
impulsive boundary value problem involving the generalized 1)-Caputo fractional deriva-
tive. Based on properties of i-Caputo-type fractional operators and the three critical
points theorem, the multiplicity results have been established. This problem is novel and
hasn’t been touched yet. By choosing special kernel functions in the ip-Caputo fractional
derivative, some existing results which focus on the classical fractional operators have been
improved and supplemented.
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Abstract: The Caputo fractional a-derivative, 0 < a < 1, for non-smooth functions with 1 4 «
regularity is calculated by numerical computation. Let I be an interval and D, (I) be the set of all
functions f(x) which satisfy f(x) = f(c) + f'(c)(x — a) + ge(x)(x — ¢)|(x — ¢)|*, where x,c € I and
ge(x) is a continuous function for each c. We first extend the trapezoidal method on the set D, (I) and
rewrite the integrand of the Caputo fractional integral as a product of two differentiable functions. In
this approach, the non-smooth function and the singular kernel could have the same impact. The
trapezoidal method using the Riemann-Stieltjes integral (TRSI) depends on the regularity of the two
functions in the integrand. Numerical simulations demonstrated that the order of accuracy cannot be
increased as the number of zones increases using the uniform discretization. However, for a fixed
coarsest grid discretization, a refinable mesh approach was employed; the corresponding results
show that the order of accuracy is ka, where k is a refinable scale. Meanwhile, the application of the
product of two differentiable functions can also be applied to some Riemann-Liouville fractional
differential equations. Finally, the stable numerical scheme is shown.

Keywords: fractional derivative; Caputo derivative; trapezoidal method; Riemann-Stieltjes integral

1. Introduction

Fractional calculus [1-3] has attracted increased interest over the last decade and has
been applied in several fields including finance, control theory, electronic circuit theory,
mechanics, physics, and signal processing [4-11]. There are two popular definitions of the
fractional differentiation: the Riemann-Liouville derivative and the Caputo derivative. Let
0 < &« < 1, n be a positive integer withn —1 < a < n,and a € R.

Riemann-Liouville derivative:
starting at the point a is

The Riemann-Liouville derivative of a function f(x)

1 an ot f(7)
DEf(t) = il :
aDEf(1) [(n—a)di" /g (tf"r)"‘*”“dﬂr
Caputo derivative: The Caputo derivative of a function f(x) starting at the point a is

(n)
SO0 = 1y . e o)

The comparison of these two definitions can be found in [12] and the definitions of
fractional derivatives are also revised in some studies [11-14].

The trapezoidal rule was used for integration or differential equations in the following
papers [15-17]. However, the functions of the integrand are assumed to be regular. This
paper is devoted to the computation of the Caputo fractional derivative on financial
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derivatives [18-21]. In some of them, the functions of the stock or option prices are only of
Lipschitz continuity. Our goal is to calculate the Caputo fractional integral for non-smooth
functions. This calculation will also encounter the difficulty induced by the singular kernel.
In [18], an implicit numerical discretization is used for the Riemann-Liouville integral to
calculate the chaotic behavior for financial models. In [22], the treatment for a singular
kernel involves the linear expansion of the smooth functions and direct integration of the
product of the linear polynomial and the singular kernel. In our approach, we consider the
function non-smooth. The function could be also singular, and the impact of the function
for the integral is similar to the kernel.

Let n be a positive integer and [a,b] be an interval. Define I = (b —a)/n and
x; = a+ih,wherei =0,1,2,...,n. To explore the niche of this research, let us explain the
following examples. The set of C¥([a, b]) represents the collection of all functions whose
domain on [4,b] and they are of a continuous k-th derivative. If f € C?([a,b]), it is well
known in the textbook of numerical analysis, and the approximation is

(b—a)

n—1
[ fax="21 @ + £y +2 % )| - Lo Depe),
a =1

where ¢ is in (4,b). For the particular case, f(x) = /x —a, the order of accuracy of
the trapezoidal rule method is reduced because the function f(x) belongs exclusively to
C(a, ).

Definition 1. Let I be an interval and the set
Du(I) = {f: f(x) = f(c) + f'(e) (x =€) + ge(x) (x — c)[x — c[*}, &)
where gc(x) is a continuous function for each ¢ € I.
For example, [ = [0,1], & = 1/2, and f(x) = x°/2. Then,

|l/2

X312 =324 %cl/z(xfc) +gc(x¥)(x —c)|x—c¢

with

(x—c)[x—c[1/2

X3/27C3/27%61/2(X7C)
— 2 = 2 x#yg
ge(x) = 4
0, x=c#0.

If ¢ = 0, then g0(0) = 1 and g.(x) is continuous on [0, 1] for each ¢ € [0,1]. Hence,
x3/2 € Dy 5([0,1]). Moreover, for a fixed x, the function h(c) = g(x) may not be continu-
ous on ¢ since go(0) = 1 and g.(0) = —1/2 forall ¢ > 0.

This paper is organized as follows. The order of accuracy for the trapezoidal method
on the set D, (I) is derived in Section 2. The proposed method for calculation of Caputo
fractional derivative is described in Section 3, using three examples. Smooth, regular and
non-regular functions are used in numerical simulations in Section 4. Section 5 shows the
analysis of the method to explain the obtained results and Section 6 demonstrates two
applications of the proposed method. The conclusion is given in the last section.

2. Order of Accuracy for Trapezoidal Method on D,

In this section, we extend the analysis of the order of accuracy for the trapezoidal
method on the set D, (I). Let us begin to consider the interpolation on the set Dy(I).

Lemma 1. Let f € Dy(I). The linear interpolation of f on [a,b] C I has the property

b— — h
b_x x—a (x)

f(x) = f@) = + fb) 5 + 2L (x— a)(b— x),
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where h(x) is a continuous function and x € [a, b].

Proof. Since
f(x) = fla)+f(a)(x —a) + ga(x)(x —a)|x —al*,
f(x) = f(b)+f(b)(x—b) +gp(x)(x = b)|[x —b|",
we obtain

b—x xX—a 1

F) = fla)g—y +FO— + e (@)~ F ) =)= )

—

(a0~ al* — g ()b — %) (x — @) (b~ x)

= f(a)z:z—&-f(b);:z +%(x—a)(b—x).

Here, h(x) = f'(a) = f'(b) + ga(x)|x — al* — go(x)[b —x|*. O

Lemma 2. Let f € Dy(I) and [a,b] C I. Then,

b
[ fix=2irta) + so0 o -a) + "o —ap,
where h(&) is a continuous function.

Proof. This lemma holds. It is followed by Lemma 1 and

INEE /ab{f(a)l;:z—i-f(b)ziz+£l(f31(x—a)(b—x) dx

= L@ fe-a+ M M ayp s

b—aJa

(F@) + £ )0 - )+ "&b —ap,

NI = N =

where ¢ in (a, ), and the second equality is followed by the weighted mean value theorem.

Lemma 3. Let f € Dy(I) and [a,b] C I. Then,
f'(b) = f'(a) = (8v(a) — ga(b))[b — a|".

Proof. From the following,

f(bl)j:j;(a) — f’(ll)*}»gﬂ(b)‘b*arx,
FOZTO — pw)+ g@lo—af,

and taking the subtraction of the above two equations, it yields

f'(b) = f'(a) = (8p(a) — a(b))|b —a|".
O

O

©)

Moreover, [g,(x)|x — a]* — g, (x)|b — x| < (|g4(x)| + [go(x) )[b — af* for x € [a,]
and |h(x)| < (|gp(a) — ga(b)| + |ga(x)] + |gp(x)])|b — a]*. Since h is continuous and
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bounded by the extremum theorem of continuous functions on a closed interval, Lemma 2
can be re-estimated to be Theorem 1 below.

Theorem 1. Let f € Dy(I) and [a,b] C 1. Then,

/ flx (f(a) + £(0))(b —a) +O((b — a)***).
Remark. If f € C2(I) then gc = 4 f”(¢), where & between c and x, then a = 1.
Theorem 2. Let f € Dy(I) and [a,b] C L If
flx) = fle) + f1(e)(x — ) + ge(x)(x — ) |x —c|*
and |gc(a)| is uniformly bounded for all ¢ € [a, b], then
[ F1@ix = 2@ + £ 0) 0~ a) + O((6 - )+).
Proof. Using (3) as
f(x) = f(a) = (gx(a) — ga(x))[x —al*,
taking the integration of the above equation on [a,b], we have
b
L1760~ fr@lax= [ (gel) - gaople —al*ax

Since |gx(a)| is uniformly bounded for all x € [a,b] and g,(x) is continuous on
x € [a,b], it implies that [gx(a) — ga(x)| is uniformly bounded for x € [a,b] and

b
/(gx ~ql®) )|x—a|”‘dx70(/a (x —a)¥dx) = O((b — a)'**). @)

Then,

/”bf'(x) dx

F@O-a)+ [ 1F ()~ @]

= 5(f(ﬂ)+f(b))(b—ﬂ)—§(f(b)—f/(ﬂ))(b—ﬂ)
+ [ (@) — o) —

= U@+ FB)(b-a) +O((b— )

The last equality is followed by 1(f(b) — f'(a)) (b — a) = 1 (gp(a) — ga(b)) (b — a)'*+*
and (4). Therefore, this theorem holds. O

3. Method

For the sake of simplicity and without loss generality, the case of n = 1 is considered
in the whole paper. Equation (1) is equal to

EDF0) = gy [ S — ), ®)
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or
SDEf(t) = ﬁ /aff’(r)(p’(t —1)dT, 6)

here, ¢(t) = fﬁtl’”‘.
Let the interval I = [0,1] and N be a positive integer. The interval I is divided into
N-subintervals [t;_1, ;] with the sample points t;, £ =1,2,...,N.

LR SN
PO 00 = rr—y L, F (09t = e

Since ¢ is monotonic whenever 0 < a < 1, the inverse of ¢ exists. Using the substitu-
tion rule, y = ¢(t — 7) for fixed ¢, the integral

" @ e

can be rewritten into

/y " (- 7 (), %

Tyea
where yy_1 = ¢(ty — t,_1) and y; = ¢(tx — t;). The linear interpolation of f'(y) on the
interval I with the endpoints ¢(t; — t,) and @(t — ;1) is

/ o Yo—Y / Y=Y
flly)=rf (t/—l)yé —— + f (t()w — @®)

Substituting (8) into (7), it yields

yj;f’(fk—@’l(y))dy ~ S(f (b)) + ) (ye — yo—1)

N = N =

(f'(te=1) + f(t)) (@t — te) — @t —te-1)).  (9)

The approximation in the last equation listed above represents the trapezoidal method
but uses the Riemann-Stieltjes integral. The roles of f and ¢ may be interchanged.
Equation (9) is modified to

[ P oT iy~ HE(F )+ £ 00 ot 1) = plt—te-0)
H(1 = H) (£t~ Flte-) 9! (e — t0) + 9/ (5~ 1)), (10)

where H = H(|o(tx —ty) — @(tx — tr—1)| — | f(te) — f(t¢)]) is the Heaviside step function.
We refer to the approach in (10) as the TRSI method. If the function f is smooth and ¢ is
non-smooth, then TRSI in (10) may only use H = 1. On the other hand, the function ¢ is
smooth and f is non-smooth, then TRSI in (10) may only use H = 0. For Caputo fractional
derivatives, ¢ is described as the form — 1!~ and its derivative is singular at its origin.
Therefore, if the function f is smooth, then H = 0 only occurs at the singularity of ¢'.
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The stability of the TRSI method to use Equation (6) is to estimate the following:

leDEf(t)] < I"lfzx Z ¢ (ke — 1) dt

le

] L mindlg(te )~ glb ~ o)L ) — 1)

IN

_

S e 4 S @1+ 16/ = 1)+ o/ 1= 1))

If ﬁ min{|¢(ty — ty) — @(tx — te—1))|, |f(t) — f(tg—1)|} is uniformly bounded for At,
fot |f'(s)|ds and fot |¢'(s)|ds are bounded, M, then

E0870] < iy ([ @ lds+ [ 1o/ )1

and it follows that TRSI is stable. The condition % min{|@(ty —t7) — @(tx —tr1))|, | f(te) —
f(ty_1)|} is uniformly bounded. It also indicates the existence of the Riemann-Stieltjes
integral. It is identical to the existence of the Riemann-Stieltjes integral

[ £ c)aot),

requires the condition that the discontinuity of f’ and ¢ cannot occur coincidentally, and
vice versa. Therefore, the stability theorem of the TRSI method is stated in the follow-
ing theorem.

Theorem 3. The TRSI method is stable if the condition that the discontinuity of f' and ¢ cannot
occur coincidentally is held.

4. Simulations

Let us consider the interval I = [0,1] and there are N uniform cells; that is, each
subinterval [t,_1, t,] has the length At = & with the sample points t, = . We will vary
N = 2K from K = 5 to K = 12. To probe the behavior of the TRSI method, let us define the
1-norm, 2-norm and co-norm in vectors of numerical solutions by

N

£l = Z\f t)lat, ()2 = ( Z Y28t If (e = max [f(te)l.

Furthermore, the order of accuracy is defined as

HEK”q
O = 10 7
nk = loga(p, )

where g = 1,2, 00 and e is the error between the numerical and exact solutions at the size of
zones 2K, In the following subsection, we adopt three examples as model examples which
represent the smooth, regular and non-smooth functions from Example 1 to Example 3
below, respectively.
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4.1. Model Examples

Example 1. Let us consider f(t) = 1t* and g(t) = 2t2. The polynomial is smooth because

f (1) exists for any 1, which is a non-negative integer. The Caputo fractional derivative of
f(t) fora =1is

1 t 1 t 1

Crya ! —a 3 _1

D tzi/ T)(t—7 dT:—/T t—1) 2dT. 11
0 ff() F(lfa) Of( )( ) r(%) 0 ( ) ( )
The analytic solution is OCD‘t" f() = 353%5. The errors between the exact and numeri-

cal solutions are shown in Table 1, which demonstrates that the order of accuracy is near
1.5 for 1-norm, 2-norm and co-norm.

Table 1. The errors between numerical and analytic solutions for f(t) = %t‘l and the order of accuracy.
The order of accuracy is near 1.5 for 1-norm, 2-norm and co-norm.

Ny Eq E Ex N¢/Ngy1 O (03 O
32 1.038 x 1073 1.415x 1073 3.124 x 1073 32/64 141 141 140
64 3915x107% 5312x107* 1.186x 1073 64/128 143 144 143

128 1449 x107% 1960 x 10~% 4391 x 107*  128/256 145 146 146
256 5291 x107° 7.140x 1075 1.602x10~% 256/512 147 147 147
512 1914 x107° 2579x107° 5784 x 1075 512/1024 148 148 148
1024 6.880x 107® 9256 x 107® 2.075x 107> 1024/2048 148 148 1.49
2048 2461 x107° 3.308 x 1070  7.413 x 1076 2048/4096 149 149 1.49
4096 8771 x 1077 1.179x107° 2639 x 107 - - - -

Example 2. Let us consider f(t) = 3t3/2 and g(t) = 2t1. The power function f’ only can
take the first derivate because f” is singular at the origin. The Caputo fractional derivative
of f(t) fora = Lis

L

oy 1
F(%)'/O T2(t—1) 2dT. (12)

SO0 = oy [ (=) e =

The analytic solution is 8 Dyf(t) = @t. The errors are shown in Table 2. The results
demonstrate that the order of accuracy is near 1.5, 1.45 and 1 for 1-norm, 2-norm and
oo-norm, respectively.

Table 2. The errors between numerical and analytic solutions for f(t) = %t3/ 2 and the order of accu-
racy. The order of accuracy is near 0.52, 0.54 and 0.16 for 1-norm, 2-norm and co-norm, respectively.

Ny Eq E> Ew N¢/Nyiq 01 (0]} O
32 2390 x 1073 2920 x 1073 1.006 x 1072 32/64 147 141 1.00
64 8649 x 107%  1.100 x 1073 5032 x 1073 64/128 148 142 1.00

128  3.109x 1074 4115x10~% 2516 x 1073 128/256 148 142 1.00
256 1.112x107* 1531 x 1074 1258 x 1073 256/512 149 143 1.00
512 3967 x 107> 5668 x 107>  6.290 x 10~* 512/1024 149 144 1.00
1024  1411x107° 2091 x 107> 3.145x 107* 1024/2048 149 144 1.00
2048 5.001 x 107 7.686 x 107° 1.572 x 10~*  2048/4096 150 1.45 1.00
4096 1777 x107® 2818 x107° 7.862x10°% - - - -
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Example 3. Let us consider f(t) = 2t'/2 and g(t) = 343, The power function f does not
have the first derivative because f’(0) does not exist. The Caputo fractional derivative of
f(t) fora = }is

t
§DRf(1) = / FO-0tar= o [ie-n -t @
r'(3) Jo
r(l
The analytic solution is { Dff(t) = —2 t6. The errors are shown in Table 3. The

order of accuracy is near 0.52, O 54 and 0. 16 for 1-norm, 2-norm and co-norm, respectively.
In Figure 1, the top-left panel shows the exact solution (red dot line) and the numerical
solution (blue solid line). The errors between the numerical and exact solutions are shown
in the top-right panel. The zoom-in profiles on [0,0.2] are shown in the corresponding
panels below.

u,(red); un(blue u, —u
5 a( ), N( ) 0.04 | a N|
1.5 0.03
1 0.02
0.5 0.01 g
0 - 0 -
0 0.5 1 0 0.5 1
5 ua(red); un(blue) 0.05 _ Ua—un
15 0.04
0.03
1
0.02
05 0.01
0 0
0 0.005 0.01 0.015 0.02 0 0.005 0.01 0.015 0.02

Figure 1. The profiles of the simulations of Example 3. The analytic (1;) and the numerical uy
solutions are shown in the top-left panel. The absolute value of the error |u, — uy/| is shown in the
top-right panel. The zoom-in profiles on [0, 0.2] are shown in the corresponding panels below.

The approximation of the non-smooth or continuous function may improve the accu-
racy by refining the meshes. However, it is not equivalent to a finer mesh refinement in this
case, as the kernel function ¢(#; — s) is not only non-smooth, but it is singular for fixed f.
Therefore, we divide the subinterval by K-zones again. More precisely,

t'”
/ f(s)(tp —s) " ds = Z/ﬁ f(s)g (ty —s)ds,
tr1 tom—1

where t;,, = t;_; +mAK, m = 0,1,2,...,K, with AKX = % The results of fixed
N =128 for K = 27, p = 2,3,...,6 are shown in Table 4 and the corresponding pro-
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files are shown in Figure 2. The errors were reduced from 2.8 x 1072 t0 4.7 x 1072; see
Tables 3 and 4, respectively.

Table 3. The errors between numerical and analytic solutions for f(t) = 2t1/2 and the order of
accuracy. It shows that the order of accuracy is near 0.52, 0.54 and 0.16 for 1-norm, 2-norm and
co-norm, respectively.

Ny Eq E; Ewx N¢/Ny4q 01 0, O
32 1.565 x 1072 1.967 x 1072 6.281 x 1072  32/64 0.63 058 0.16
64 1.009 x 1072 1.315x 1072 5596 x 1072 64/128 0.61 058 0.16

128 6.635x1072 8825x 1072 4985x 1072  128/256 0.58 057 0.16
256 4445 x 1073 5948 x 10 4441 x 102  256/512 055 056 0.16
512 3.029x1073 4.031x1073 3957 x10"% 512/1024 0.54 055 0.16
1024 2.087 x 1073 2746 x 1073 3525 x 1072 1024/2048 052 055 0.16
2048 1451 x 1073 1.881x 1073 3.140 x 1072 2048/4096 0.52 054 0.16
4096 1.014 x 1073 1.294x 1073 2780 x 1072 - - - -

Table 4. The errors between numerical and analytic solutions for f(#) = 2t!/2 and the order of
accuracy using TRSI with refining mesh. The order of accuracy is near 1.76, 1.61 and 1.59 for 1-norm,
2-norm and co-norm, respectively.

K(N=128) K Ez Eoo Kp—1/Ky O1 O O
4 9393 x107% 1.651x 1073 1399 x 1072 4/8 188 176 1.72
8 2548 x 107%  4.860 x 107*  4.260x 1073 8/16 1.86 172 167
16 7013 x 1075 1480 x10~% 1343 x 1073 16/32 1.83 167 163
32 1973 x 1075 4.636 x 107> 4328 x 107*  32/64 1.80 1.64 1.60
64 5.690 x 107% 1487 x 107> 1418 x 10* 64/128 1.76 161 159
128 1.685 x 107%  4.861 x 107® 4.708 x 107> - - - -

4.2. A Comparison Study

The modified trapezoidal rule (MTR) [22] uses the linear interpolation on f’(s) rather
than f/(s)(# — s)~* in the traditional sense for the following integral, and we rewrite it as
shown below. The integral can be approximated by

)b —s) s L)y S

Lo R¢
ti tp—te_p M0 b=t BY

where

(te—t)* ™ (=t (e —ti)'™ (B —t)* " n (ke —ti_1)> "

1—a 1—«a 2—w - !

(e =)™ (e—tim1)*™  (e—tim) (e —t)" n (te—ti) (e —t)' ™"

2—u 2—uw 1—a 11—«

The errors are shown in Tables 5 and ?? for model example 1 and 2, respectively.
However, Example 3 cannot be simulated by the MTR method because the derivative of
the exact function does not exist at the origin.
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Figure 2. The profiles of the simulations of Example 3 with a refinable approach. The analytic (i)
and the numerical 1) solutions are in the top-left panel. The absolute value of the error |u, — uy/| is
in the top-right panel. The zoom-in profiles on [0, 0.2] are shown in the corresponding panels below.

Table 5. The errors between numerical and analytic solutions for f(t) = %t4 and the order of accuracy
using the MTR method. It shows that the order of accuracy is 2.0 for 1-norm, 2-norm and co-norm.

Ny Eq E> Ew N¢/Npyq 01 (0)} O
32 1423 x107% 1776 x 10~% 3473 x10~* 32/64 200 1.99 1.98
64 3565 x107° 4459 x 107> 8.830 x 1075  64/128 199 199 1.98

128 8958 x 107 1121 x107° 2233 x 107> 128/256 1.99 199 198
256 2252 x107° 2.818x107° 5629 x10°% 256/512 1.99 199 199
512 5.656 x 1077 7.077x 1077 1415x107% 512/1024 1.99 199 1.99
1024 1.419x 1077 1776 x 1077 3553 x 1077  1024/2048 2.00 2.00 2.00
2048 3559 x 1078 4451 x 1078 8907 x 1078  2048/4096 2.00 2.00 2.00
4096 8917 x107° 1.115x107% 2231 x10°8% - - - -

Table 6. The errors between numerical and analytic solutions for f(t) = %t3/ 2 and the order of
accuracy. It shows that the order of accuracy is near 1.49, 1.44 and 1.0 for 1-norm, 2-norm and
oo-norm, respectively.

N, E; Ex Ew N¢/Niyy 0, 0, O«
32 1.161 x 1073 1.362 x 1073 4187 x 1073 32/64 145 140 1.00
64 4237 x 1074 5.176 x 1074 2.093 x 1073 64/128 147 141  1.00
128 1.533 x 1074 1.950 x 10~* 1.047 x 1073 128/256 148 142 1.00

349



Fractal Fract. 2023, 7,263

ﬁ /(: If'(7) = Lo(D)|(t— 1) "% dT

Table 6. Cont.

N, E; E» Ee N¢/Nyq 04 0, O
256 5.507 x 105 7.293 x 10-° 5.233 x 104 256/512 148 143  1.00
512 1.969 x 102 2.713 x 10-° 2617 x 1074 512/1024 149 143  1.00
1024 7.019 x 107® 1.004 x 107° 1.308 x 104 1024/2048 149 144  1.00
2048 2.496 x 107° 3.703 x 10° 6.542 x 107° 2048/4096 149 144  1.00
4096 8.861 x 10~° 1.361 x 107° 3.271 x 1075 - - - -

5. Error Analysis

Let us start to observe the approximation of the function y = v/t by the linear interpo-
lation £(t) on [ty_q, t4],

ey =YVl )

1)+t
tp—tpq

The error e(t) = y(t) — L(t) on [t;_1 — t;] has the maximum error

o 2

where t* = %(\/ﬁ+ VE_1)?% Lett; = LAt, £ = 0,1,...,N; the error for £ = 1 is %At.
This explains that the reason for Example 2 using the trapezoidal method is only of first-
order accuracy.

Theorem 4. Let the function L(t) be the linear interpolation of the function f'(t) on each

subinterval [ty_1,t/],¢=1,2,...,N and fot |¢' (t — T)| dt is uniformly bounded for 0 < t < 1.
The modified trapezoidal rule for calculation

SDEF(t) = /f )t — 1) dt

has the error bounded by C max,{|L,(t) — f'(t)|} and

C ! t d
—m/o [t — T]dT.

Proof. The error is given by

1—04)/f adT*ﬁ/otﬁé(T)(t*T)’“dﬂ.

It follows that the error is less than

IN

e ) maxls (0 - Lo - o] *ar

max If'(7) — L(1)] ﬁ/{: |t — | dr

O

Theorem 4 can be applied to explain the results (Tables 5 and ??) for Example 1 and
Example 2 obtained using MTR. Next, we will analyze the TRSI method. Let us first
recall the error analysis for smooth functions as Theorem 5 below for the trapezoidal
method in comparison with the estimation of the errors for the functions in D, (I) shown
in Theorem 6 below.
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Let

H(t)_/ F(s)g (b — ) ds

and At = (ty — t;_1). Then,
H(te) = H(te-1) +H (t-1)(AL) + %H”(%l)(m)z +0((a1)?)

if H has the third continuous derivative. Furthermore, if f"" and g"" are continuous
whenever ¢ < N, then

F) = o)+ 3 ) (A0 +0((AND),
Slt—t) = §(h—t1) — 38" (b~ 1) (M) + O((AND)

It follows that

(f (te—1) + f'(t) ) (8t — te) — 8 (t — ti—1)) + O((At)?).

N =

()8 (e —s)ds =

fr

The above approximation leads to the theorem below.

Theorem 5. If f"' exists and is continuous and g(t) = 0 <a <1then

104’

/ f'(s)8' (t —s)ds = 7(f,(t€71) +f1(t0)) (8t = te) = §(te — tr—1)) + O((A)?)

tq

for £ < k. Furthermore,

k—1 ty — 1
s)g' (te —s)d 5 -1 ))&tk = ty) = 8l — tp—1
Y| fes Zz (te-1) + f'(t0)(8(t — te) — 8(t — te—1)) + O((A1)?)
(=17t (=1
and for £ = k, the following approximation is reduced to

Y P8 (b ) ds = (700 + F (1)) (80— t) — gt~ tir) + O()

te—1

From (7) and Theorem 2, if f € D,(I), then we have

L 7= 07 )y = 57 ) + (00) = 1) + O = ye-1) )

-1
for ¢ < k and for ¢ = k, it is reduced to

L= 07 )y = 5 b)) = yea) + Oy = i)

Furthermore, the term O((y; — y¢_1)'™%) = O((t; — t,_1)'**). On the other hand,
v ! -1 1 / /
/ flte—9= (dy = S(f(te) = f{t)) (@' (b = te) + ¢ (e — tr-1))
-1

7 O((f(t0) — Flte 1))
= %(f(fz) — f(t—)) (@ (e — te) + ¢ (tk — tr—1)) + O((te — tr—1)?)
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Theorem 6. If f € Dy(I) and g(t) = —%, 0 <a <1then

S5O =95 = L) + (1)) 300k~ 1) — 80~ 1)) + O((81)* )

for ¢ < k. Furthermore,
k=1 _
' PO (-9 g% F(te) + £ (1) gt = t0) = gt = te-)) + O((80)°)

=1"t—1

and for { = k, the following approximation is reduced to
b 1 ,
/t F1(9)8' (te = s) ds = S (f(t) + £ (te-1)) (g (i — 1) — 8(t — 1)) + O((A1)").
St

Let k be a positive integer and 0 < a < 1. If an integration scheme has the order of
accuracy «,

/ahf,(s)g/(b —s)ds = _/\/(h]) + O(h;x),

where h; = (b—a)/ 2/ and N for some numerical method, then the refinable approach
using the mesh /1, is read as

b
[ F6)8/ (b= s)ds = Ny + OC).
This implies that the order of accuracy is log, (hf /Iy, ;) = log, (2F*) = ka.

6. Applications

We are going to demonstrate the applications of the integrand in (10) rewritten as a
product of two derivatives of functions on fractional differential equations with Caputo
and Riemann-Liouville derivatives.

6.1. Fractional Differential Equation with Caputo Derivatives

We first solve the fractional differential equation to evaluate the TRSI method

§Dfy+y = 3tym+t3/2
vp:q 0 tYTY =
{ y(0) =y'(0)=0

The exact solution for (14) is y(t) = /2.
The discretization approach at the zone [t;_1,t/] is

£ m
ﬁ » /t Y(s)(te—s) s +y(t,) = ZQ\/E-"- (£0)3/2. (14)

m=1 bn—1

If y(ty) and ¥/ (ty) form = 0,1,...,¢ — 1 are given, then we have to solve y(,) and
y'(t;). There are two unknowns, y(t,) and y'(t), in Equation (14) but only one equation.
We further impose the condition

y(t) —y(te) _ y'(t) +y' (k1)
At 2 ’
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which means that the central difference at the midpoint of f;, and t;, approximation. It
gives us

B0 (t) — y(te) = 50/ (1) = y(ti) (15)

Coupling (14) and (15), the linear system for i’ (t,) and y(t,) is obtained

]y 1= [n ]

whereapp =1,a0 = —1,ap = %,
= (o)
S VR R A
-2 2, oA
by = VTt (k) ey
1 (-1 1 , )
r(1—a) Z E(y (tm) +y (1)) (@t — tm) — @(te — t1))-
m=1

The errors between the analytic and numerical solutions for the IVP problem are
shown in Table 7. It shows the order of accuracy is 1.49 for the 1-norm and 2-norm and
1.46 for the co-norm.

Table 7. The errors between the analytic and numerical solutions for the IVP problem are shown in
this table. The order of accuracy is 1.49 for 1-norm and 2-norm and 1.46 for co-norm.

N[ E] Ez Em N[/N[+1 01 02 Ooo
32 8.440 x 107% 8490 x 107*  1.000 x 10°%  32/64 145 144 138
64 3.094x 107% 3121 x107* 3.847x10* 64/128 146 146 140

128 1.123x107*  1.135x107* 1461 x10~* 128/256 147 147 141
256  4.045x 1075  4.097 x 107> 5486 x 107> 256/512 148 148 143
512 1449 x 1075  1470x 107° 2.041 x 107> 512/1024 149 148 144
1024 5172x107% 5254 x107% 7536 x 107  1024/2048 149 149 145
2048 1.841x10°° 1.872x10°° 2764 x107° 2048/4096 149 149 146
4096 6538 x1077  6.656 x 1077 1.008 x 10°® - - - -

6.2. Fractional Differential Equation with Riemann—Liouville Derivatives

In this subsection, we consider the fractional ordinary equation [23]:

IVP2: { %ﬁ SY ) (E—s) T +y(t) =3ym+ 2

The exact solution is the same as the previous case, y(t) = t3/2. Taking the integration
from tg = 0 to t;, we obtain

ﬁ /Ot[ y'(s)(ty —s) "ds + /Owy(t) dt = Zt“/?+ %(tf)f’/z

or

4 . t,
r(%_a) Z ./t y’(s)(tg —5)"%ds +/0 y(t)dt = Ztéﬁ+ %(t()S/z.

m=1"tm-1
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We use the traditional trapezoidal method for the second integral on the left-hand
side as the same approach in [23]. Meanwhile, people can define the coefficients 411 = a11,
iy = ax, by = by and

1 (=1
) Z (y(tm) +y(tm—1))At,

m=1

dpp = %At, b =b

where a11, 412, 431, a2z, by, and by are defined in the (6.1). The numerical solution is obtained
by solving the following linear system:

{ apn dnn } [ y'(t) } _ [ by }
ay Ay y(te) by
The errors between the exact and numerical solutions are shown in Table 8, which

demonstrates that the order of accuracy is near 1.49 for 1-norm and 2-norm and 1.48
for co-norm.

Table 8. The errors between the analytic and numerical solutions for the IVP2 problem are shown in
this table. It shows the order of accuracy is 1.49 for 1-norm and 2-norm and 1.48 for co-norm.

Ny Eq E> Es N¢/Ngtq 01 [0 O
32 1.082x 1073  1.105x 1073 1349 x 1073  32/64 143 143 141
64 4015x107* 4107 x107* 5069 x 107*  64/128 145 145 1.4

128 1468 x107% 1504 x10°* 1.873x10°* 128/256 147 146 145
256  5311x107° 5449 x107° 6846 x 107>  256/512 148 147 146
512 1909 x 1075 1.961 x 107> 2482 x 107> 512/1024 148 148 147
1024 6826 x10°° 7018 x107° 8942x107° 1024/2048 149 149 148
2048 2433 x 1070 2503 x107¢ 3.207 x 107°  2048/4096 149 149 148
4096 8.652x 1077 8907 x 1077 1147 x107® - - - -

7. Conclusions

The analysis of the trapezoidal method was extended from C? to D,(I) and, for each
f € Dy(I), has the order of accuracy 1+ «. The trapezoidal method using the Riemann—
Stieltjes integral on Caputo fractional derivatives for non-smooth functions was proposed,
and the approximation ability was also investigated using three models of examples
of smoothness, regularity and non-smoothness. The product of the integrand reveals
that, if f € D,(I) and the integration is approximated by using the differential df, then
the trapezoidal method has the second order of accuracy compared to the traditional
one. On the other hand, if the integration is approximated by using the differential
de, p(x) = —ﬁxlf"‘, then the order of accuracy for the trapezoidal method is of the «
fractional order of accuracy. The novelty of this method can be addressed to automatically
choose the non-smooth functions or the singular kernel for linear interpolation.

The errors in Table 3 show that increasing the number of zones cannot significantly
improve the accuracy, and the order of accuracy is 0.16 for co-norm. Therefore, a refining
mesh shown in Table 4 demonstrated that the order of accuracy is 1.59 for the co-norm. To
confirm this point, we further apply the refinable approach to MTR. The result for the MTR
method using a refinable approach is shown in Table 9; the order of accuracy improves
from 1.0 to 1.50 for the co-norm, see Tables ?? and 9.
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Table 9. The errors between numerical and analytic solutions for f(t) = 2¢1/2 and the order of
accuracy using MTR with refining mesh. The order of accuracy is near 1.5 for 1-norm, 2-norm and

oo-norm.

K(N=128) E; E» Eo Kp_1lK, O1 02 O
4 1.900 x 1075 2.366 x 107> 1.156 x 10~*  4/8 150 150 151
8 6713 x107° 8352 x 107 4.064x107° 8/16 150 151 150
16 2373x 1076 2951x10°° 1434x107° 16/32 150 150 1.50
32 8389 x 1077 1.043x 107®  5.066 x 107  32/64 150 150 150
64 2966 x 1077 3.688x 1077  1.790 x 10°®  64/128 150 150 1.50
128 1.049 x 1077 1304 x 1077  6328x 1077 - - - -
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1. Introduction

The Lyapunov inequality provides a necessary condition for the existence of a non-
trivial positive solution to the certain ordinary second-order differential equation. Since
it was proved in 1907 by A. M. Lyapunov, it has been generalized in many ways and
found to play a remarkable role in the analysis of differential equations- available results
concern, e.g., bounds for eigenvalues [1], estimates for intervals of disconjugacy [2], or
criteria for stability of periodic differential equations [3]. Most results, however, refer to
the single time case. Results for multitime are scarce and are considered, e.g., in [4], where
the partial differential equation involving Grushin operator was investigated, or in [5,6],
where problems with Laplace and p-Laplace operators were studied, respectively. For more
details of Lyapunov and other type inequalities, we refer to the papers [7-11].

In the references cited above, the authors consider integer order derivatives. Neverthe-
less, in recent years, a lot of papers studied Lyapunov inequalities for the boundary-value
problems involving fractional differential operators [12]. In contrary to the classical ap-
proach, fractional derivatives are operators with memory, i.e., they are defined non-locally
and because of that they model time-dependent processes more accurately [13-18]. The
first work on Lyapunov inequality for fractional boundary-value problems has been written
by R. Ferreira and concerns a problem with a derivative of order in the interval (1, 2] [19].
In this paper, however, we find a class of fractional differential equations with mixed right
and left fractional derivatives to be more interesting [15,20]. Mixed fractional differential
operators have a significant property, specifically, they are symmetric in agreement with
the fractional integration by parts formulas and because of that they naturally arise in the
theory of fractional calculus of variations [13,15,16,21]. The following theorems, concerning
Lyapunov inequality for boundary-value problems with mixed fractional derivatives, can
be found in the literature and will be used further in the work.

Theorem 1 (Theorem 4 in [22]). If the following boundary-value problem:

Dy (Df+v(t)> T f(to(t) =0, te(ab), ,pe (01, atpe(1,2],

o(a) = DP o(b) =0,
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where f : [a,b) — Ry, f € Cla, b] has a continuous solution, which is nontrivial, then

b. —
[ if(6)as > @ E=JTTE) .

Theorem 2 ([23]). Suppose that « € (%,1) and v € C1[0,1] is such that Ié;“Di‘_v € AC[0,1].
If v is a nonzero solution to the following boundary-value problem:

D, (“Df_o(t)) — f(H)o(t) =0, t€(0,1),
v(0) =v(1) =0,

where f : [0,1] — R is continuous. Then,

1 12
[ 1f)ias > BT, @

0

where
h= sup [(1 B - xz”‘_l)z].
O<x<1

The interest of this article lies in the derivation of the Lyapunov-type inequalities for
two different types of fractional partial differential equations involving mixed fractional
derivatives. Like in [4,24], our method is based first on reducing the analysis of considered
fractional partial differential equations to the study of fractional ordinary differential equa-
tions and next to applying above theorems in the proofs of the Lyapunov-type inequalities.
Summing up, the contributions of this paper are as follows:

e We obtain the Lyapunov-type inequalities, which provide the necessary conditions for
the existence of nonzero positive solutions. Thanks to this, we can indicate when the
nontrivial positive solution to the problem does not exist.

e Mixed fractional derivatives are considered, and because of that we can establish a
connection to the fractional calculus of variations.

The rest of the paper is organized as follows. In Section 2, we present preliminary
definitions and properties of fractional calculus. Then, in Sections 3 and 4, we analyze two
different types of problems involving mixed fractional derivatives—we prove Lyapunov-
type inequalities in two dimensions and illustrate our results through some examples.

2. Preliminaries

In this section, we recall definitions and some elementary properties of the Riemann—
Liouville and the Caputo fractional oprators. Throughout the work, we suppose that
a,b € R, a < bandby I we understand the Euler’s gamma function.

Definition 1. Let « € R (x > 0) and f € L'[a, b]. The left Riemann-Liouville fractional integral
Iy, of order w of function f is defined by

Ff(x) = ﬁ/ % x € (ab],

while the right Riemann—Liouville fractional integral I} of order a (x > 0) of function f is given by

b
B f(x):= ﬁ/ % x € [a,b).

With definitions of fractional integrals in hand, we are able to formulate the notions of
the Riemann-Liouville and the Caputo fractional differential operators.
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Definition 2. Let « € R. (n —1 < o < n,n € N) and function f € L[a, ] be such that
functions I .* f and I;_" f are in AC"[a, b]. The left Riemann—Liouville fractional derivative of
order « of function f is given by

wre bl Db s = (o) 15,

while the right Riemann—Liouville fractional derivative of order « of function f is defined by

Vx € [a,b), Di_f(x):= <*%>n12:af(x)~

Definition 3. Suppose that« € Ry (n —1 < a <n,n € N)and f € C"[a,b]. The left Caputo
fractional derivative of order « of function f is given by

Vx e (a,b], D, f(x) = Dt f(x) zf 0 (3],

while the right Caputo fractional derivative of order « of function f is defined by

[ n=1 ¢(k) 1
Ve e lab) DY) =D |f()~ L 06— ).

The next theorem presents a fractional counterpart of the integration by parts formula
for the Riemann-Liouville-type and the Caputo-type differential operators.

Theorem 3 (cf. Lemma 2.19 [15]). Let« € (0,1), f € AC[a,b] and ¢ € LP[a,b], (1 < p < o0).
Then, the following integration by parts formulas are satisfied

[ ks dx:,/:gmc Lf@ac flsw[ L ©

a

b x=b

[ s dx = [ 500D fx) dx — g @
Remark 1. In the Formula (3), through integration by parts, left-sided Riemann—Liouville frac-
tional derivative is changed to the right-sided Caputo fractional derivative, while in the Formula (4)
we do the opposite. Observe that, in both Formulas (3) and (4), we apply Riemmann—Liouville-type
differentiation to the function g and the Caputo-type differentation to the function f. Assumptions
on functions f and g correspond to the type of differentiation (not the side of the derivative) and
because of that they can be the same for (3) and (4). In the book [15], only Formula (3) is given;
however, the derivation of (4) is analogous.

Note that definitions of the partial fractional integrals and derivatives, for functions
of many variables, can be formulated in the similar manner when the order is integer.
Precisely, we bring derivation of the partial fractional derivatives and integrals to the
computation of a single-variable fractional operators (for more details see e.g., Section 24 of
the book [17]).

3. Partial Differential Equation of the First Type

In this section, our goal is to prove the Lyapunov-type inequality for problems involving
partial fractional derivatives. In contrast to the work [24], the derivative with respect to time
is a composition of the right Caputo and the left Riemann-Liouville differential operators.
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Suppose that a, 8 € (0,1], a+ B € (1,2], v = 6/2 € (0,1], 6 € (0,2], K € R and
w € Cla, b]. We are concerned with the following equation:
Dy (Df, gult, 1)) — (1= 2)7(1+2)7D]_ (KDY, u(t,x))
=w(t)u(t,x) for (t,x) € (a,b) x (=1,1), (5)

under the boundary conditions

u(t,~1) =0, L_"(KD"

—1+,xu(t/x))‘ 1 =0,te (ﬂ,b), (6)

x=

u(a,x) = Dirtu(b,x) =0,x € (—1,1). (7)

By solution to the problem (5)-(7), we understand function u € C([a,b] x [—1,1])

satisfying conditions (5)—(7) such that the derivative Df ¢ of u exists and is continuously
differentiable for any x € [—1,1].

Lemma 1. Let us consider the following boundary-value problem with mixed fractional derivatives:
“Dy_(Df,o(t)) + f(B)o(t) = 0 for t€ (ab), wBe(01),a+pe12, @
o(a) = DP o(b) =0, ©)

where KT(1 4 )
Y
ft)=- (w(t) + m), t € [a,b]. (10)

If u is a positive solution to (5)—(7), which is not identically equal to zero, then function
1
o(t) = /(1 — %) Tu(t,x) dx, t € [a,0] 1)
-1

is a nonzero solution to the problem (8) and (9).

Proof. Let u be a positive solution to (5)—(7) such that u # 0. If we multiply (5) by
1 .
y(x) = T and integrate over (—1,1), then

1 1
/ (1—x)77Dg_, (Dh, ju(t,x)) dx - / (1+x)7D]_ (KD, u(t,x)) dx
-1 -1

1
- /(1 — %) Tw(t)u(t,x) dx, t€ (a,b).
1

Since we integrate over x, we can exclude partial fractional derivatives with respect to
t and obtain

1 1
Dy, (DEH Ja-n7mx) dx) — [@+2)7DL (KDY, ut,%)) dx
-1 -1 .
= w(t) /(lfx)*yu(t,x) dx, t € (a,b).
41
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Now, by applying (3) and (4) as well as the boundary conditions (6), we obtain

1 1
/(1 +x)'D]_ (KD, u(t,x)) dx = /D? JKDY L (14 x)M)u(tx) dx
—1 -1

Moreover, applying Theorem 3.4 from [20], because y(x) = (1 + x)7 is an eigenfunc-

KT (1+7) .
Ti—y) - We obtain

tion that corresponds to the eigenvalue A =

KT(1+7)

Y cnY Y —
/D (KDY, (T+x)M)u(t,x) dx = Ta=7)

/(1 —x) " Tu(t,x) dx.

Therefore, for v being given by (11) and f being defined by (10), we have

“Dy_(Df,o(t)) + f(H)o(t) = 0 fort € (a,b), &, p € (0,1], a+p € (1,2).

Note that, because of the boundary conditions (7), we have v(a) = v(b) = 0. Conse-
quently, v is a solution to (8). Finally, since u(t,x) > 0 forall (f,x) € (a,b) x (—=1,1)isa
solution to (5)-(7) and because (1 — x)~7 is positive for all x € (—1,1), we conclude that v
is nonzero. [

Theorem 4. If u is a positive solution to (5)—(7), which is not identically equal to zero, then the
following Lyapunov-type inequality is satisfied

L KT +9) (a+p—1DI(x)T(B)
/ oo+ > S e "

Proof. If u is positive solution to (5)—(7), which is not identically equal to zero, then
by Lemma 1, the function v given by (11) is a nontrivial solution to (8). Consequently,
Theorem 1 implies (12). [

Example 1. Now, let us analyze problem (5)-(7) witha = 0, b = 1, K € Ry, and w(t) = 0.
Precisely, we consider the following homogeneous partial differential equation:

Dy, (Df u(t,x)) = (1= %)7(14+x)7DY_(KD7y, u(t,x)) =0, (%) € (0,1) x (~1,1), (13)

with given boundary conditions

u(t,~1) =0, L_(KD, Xu(t,x)) =0 fort e (0,1), (14)
v

u(0,x) = O+t u(l,x) =0 forx € (—1,1). (15)

Observe that, in this case, we deal with the finite-time fractional superdiffusion equation, where
both the derivative with respect to time and the derivative with respect to space are compositions of
the left-sided and the right-sided fractional derivatives.

The Lyapunov—type inequality for problem (13)—(15) is given by

KT(1+ 1)
I(=7)
Moreover, if we take « = 3, B = 3 and v = 1, then (16) is satisfied if and only if

K > Y/7T(3), which means that for K < 3/7iT (3) nonzero positive solution to (5)~(7) does
not exist.

> (a+p—1)I(a)T(B). (16)
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4. Partial Differential Equation of the Second Type

This section is dedicated to the following partial differential equation with mixed
partial fractional derivatives defined on the set (0,1) x (—1,1)

D, 4 (‘Df_yu(t,x)) = (1= )P (1 + x)PDY_ (KDL, u(t, ) = w(tu(t,x),  (17)
with boundary conditions

u(t,—1) =0, Illjf((KCD/iH’xu(t,x))‘ =0, te(0,1), 18)

u(0,x) =u(l,x) =0, xe€ (-1,1), (19)

wherex € (1,1),=06/2€(0,1],6 € (0,2], K€ Ry, and w € C[0,1].

By solution to the problem (17)~(19) we mean function u € C!([0,1] x [-1,1]) such
that Ié;“Di‘_uQ, x) € AC[0,1] for any x € [—1,1].

Note that, using a similar method as in Theorem 4 proved in the work [25], we can
deduce that Equation (17) is an Euler-Lagrange equation associated with some fractional
variational problem. Precisely, let us note that Euler-Lagrange equation for the problem of
minimizing the functional

T(u) = // E(t,x,u(t,x),“DY_u(t,x),*DE, u(t,x)) dt dx,
(a,b)x(c,d)

where F € C'([a,b] x [c,d] x R®), (t,x,u,v,2z) — F(t,x,u,v,z), subject to the boundary

conditions
_o B9 _
u(t,c) =0, Id*»f(&) T 0, t€(ab),
u(a,x) =u(b,x) =0, x € (c,d),
is given by
oF " oF B oF\
o op (%) 0k (%) -0 -

In particular, for problem of minimizing the functional
2
Jw = [ <(CD§‘_,tu(t,x))2 +K(DPy, () — (1 —x) 1+ x)—ﬁw(t)(u(t,x))2> dt dx
(01)x(~1,1)

subject to

u(t,~1) =0, L, P(k°DP, u(t,x)| =0, t€(01),

x=

u(l,x) =u(l,x) =0, x € (-1,1),

We have F(t, x,u,0v,2z) = 0>+ Kz2 — (1 —x)~B(1 4 x) Pw(t)u?, and from Equation (20)
we deduce (17).

Lemma 2. Lef us consider the following boundary-value problem with mixed fractional derivatives:

D (“Dio(t)) = f(H)o(t) =0, t€(0,1), 1)
v(0) =o(1) =0, (22)

where i
f(t)= *(w(f) + H)' te[0,1]. 23)
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If u is a positive solution to (17)—(19), such that u # 0, then function
1
o(t) = /(1 —x)Pu(t,x) dx, te[0,1] 4)
-1

is a nontrivial solution to (21)—(22).

Proof. Let u be a positive solution to (17)—(19) such that u # 0. If we multiply (17) by
y(x) = (1 — x)~P and integrate with respect to x over (—1,1), then we obtain

1 1
D, , (CD%,[ ./(lfx)*ﬂu(t,x) dx) f'/(1+x)ﬁDﬁ J(KDP Lt x)) dx
-1 -1

1
=w(t) /(1 —x)"Pu(t,x) dx,
-1

for all t € (0,1). Following arguments analogous to the ones used in the proof of Lemma 1,
for v being given by (24) and f being given by (23), applying integration by parts formula
stated in Theorem 3, and boundary conditions (18) and Theorem 3.4 from [20], we have

DS, (Df_o(t)) — f(H)o(t) = 0, € (0,1).

In addition, bearing in mind boundary conditions (19), we have v(a) = v(b) = 0.
Therefore, we deduce that v is a solution to (21)-(22). Finally, because u is a positive solution
to (17)-(19) such that u # 0 and

(1-x)"P>0 xe(-1,1),
We see that v is nontrivial. [J

The following theorem provides the Lyapunov-type inequality to problem (17)-(19).

Theorem 5. Leta € (3,1), p=6/2 € (0,1], 5 € (0,2] and w be continuous on [0,1]. Ifuisa
positive solution to (17)—(19) such that u # 0, then

Kr(l +B) (20 — 1)T?(a)
/| gy lds > S, 25)

where
h= sup [(1 e xz"‘_l)z].

0<x<1

Proof. Inequality (25) can be easily proved using Lemma 2 and Theorem 2. [J

Example 2. In this example, we analyze (17)-(19) with w(t) = u, p € R, K = 1. Precisely, we
study the following eigenvalue problem:

D4 ("D yu(t,x)) = (1=x)P(1+x)PDY_ ("D u(t,x)) = pu(t,x), (t,x) € (0,1) x (~1,1), (26)
u(t,~1) =0, LA ( D’le (t0)| =0, te (o), 7)
u(0,x) =u(l,x) =0, x € (—1,1). (28)
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References

Theorem 5 implies that, if u € R is an eigenvalue of problem (26)—(28), then

T'(1+pB) ‘ (20 — 1)T?(a)

el

where
h= sup [(1 e xz"‘_l)z].
O<x<1

Note that, using similar method as in the proof of Theorem 3.4 from [26], one can deduce that
Equation (26) is an Euler-Lagrange equation for the following fractional isoperimetric problem:

Jw = [ <(CD§‘,,tu(t,x))2+(CD€1+,xu(t,x)>2> dt dx
(0,1)x(-1,1)

subject to the boundary conditions

17
u(t,—1) =0, Il,ﬁ(cD‘jH,x”(t'x))

=0, te(0,1),

x=

u(0,x) =u(l,x) =0, x € (—1,1),
and an isoperimetric constraint

I(u) = // (u(t,x)*1—x)PA+x)Pdtdx=1.

5. Conclusions

In this work, two types of partial differential equations involving mixed fractional
derivatives are studied. We provide simple conditions (Lyapunov-type inequlities) to
allow one to check whether these highly complicated nonlocal problems possess positive
nontrivial solutions. Furthermore, contrary to the previous works, we link our boundary-
value problems with the fractional calculus of variations theory. Our results are illustrated
through two examples: in Example 1, we study the equation that could be interpreted as
the fractional counterpart of the finite-time superdiffusion equation, while in Example 2,
our results allow us to give bounds on eigenvalues for some eigenvalue problems. Note
that, unfortunately, the Lyapunov-type inequalities are necessary conditions, which means
that if they fail we can say that the solution does not exist, but if they are satisfied, the
solution may or may not exist. This is an important issue, and in the forthcoming works
we will study this problem.
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Abstract: In this paper, we investigate a practical numerical method for solving a one-dimensional
two-sided space-fractional diffusion equation with variable coefficients in a finite domain, which
is based on the classical Crank-Nicolson (CN) method combined with Richardson extrapolation.
Second-order exact numerical estimates in time and space are obtained. The unconditional stability
and convergence of the method are tested. Two numerical examples are also presented and compared
with the exact solution.

Keywords: variable coefficients; crank-nicolson method; stability and convergence; richardson
extrapolation
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1. Introduction

In recent years, fractional differential equations have been of great interest for their
use in modelling problems in physics (for an excellent review, see [1]), biology [2], chem-
istry [3] and even finance [4]. Numerical methods have become the main way to solve
fractional-order equations, since we cannot easily obtain explicit analytical solutions to
fractional-order equations. Several authors have proposed some effective numerical meth-
ods. Liu et al. [5] proposed a novel spatial second-order exact semi-implicit alternating
direction method for the two-dimensional fractional FitzHugh-Nagumo single-domain
model. Li et al. [6] proposed a spectral method for solving a fractional diffusion-absorption-
reaction equation. She et al. [7] studied and analysed the Crank-Nicolson time discretisation
of one- and two-dimensional spatial fractional diffusion equations. Hao et al. [8] studied
the regularity of two-sided fractional diffusion equations with reaction terms and spectral
methods. Li et al. [9] studied the fractional spectral localisation discretization of optimal
control problems governed by spatial fractional diffusion equations. Gunzburger et al. [10]
proposed a stable finite volume element method to approximate the coupled Stokes-Darcy
problem. Ozbilge et al. [11] considered a finite difference scheme for the inverse problem
of time-fractional parabolic partial differential equations with non-local boundary con-
ditions. Feng et al. [12] developed a new fractional finite volume method based on the
nodal basis functions for a two-sided space-fractional diffusion equation. Liu et al. [13]
considered the problem of minimising a non-convex integral function in control, which
is a solution to a control system described by fractional differential equations with mixed
non-convex constraints on the control. Jia et al. [14] considered a fast finite difference
method for a spatial fractional diffusion equation with fractional derivative boundary
conditions. Lai et al. [15] considered the numerical solution of a Riesz spatial fractional
partial differential equation with second order time derivatives. Chen et al. [16] considered
a compact difference scheme for a second-order backward differential formulation of the
fractional-order Volterra equation with a truncation error of order 4 in time and order 4
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in space. Ma et al. [17] proposed a new signal smoothing equations, and they introduced
generalized filters by use of memory effects of fractional derivatives. Shiri et al. [18] pro-
posed an interesting Neural Network method for solving diffusion equations. Qu et al. [19]
proposed a weight finite difference scheme for space fractional diffusion equations. There
are some new papers in the fractional differential equations (see [20,21]). Based on the
fractional-order Fick’s law, a fractional-order diffusion model is derived for the space of
variable coefficients with two-sided derivatives in the conserved form. The continuum
equation in one-dimensional form can be written according to the mass conservation law as

) 0D _ g, g

where p(x, t) is the distribution function of the diffusing quantity, Q(x, t) is the diffusion
flux and f(x, t) is the source term. The classical Fick’s law can be extended as follows:

Qo) = 2 [Tk ope i D@2 K wopE e @

where C(x) and D(x) are non-negative diffusion coefficients. On the interval [a, b], C(x) is
a monotonically decreasing function of x and D(x) is a monotonically increasing function
of x. The kernel functions K; (x, ¢) and K_(x, {) are defined as follows

{K4x®=mfwu®“ a<g<x, .

K_(%,8) = qrg (@ -0 x<E<b,

where 0 < & < 1. Combination of Equations (1) and (2), Chen et al. [22] have derived the
following nonlinear two-sided space fractional diffusion equation with variable coefficients.

apg,t) _ %(C(x)aagii,t) —D(x )8 (P(x,) )) T f(x, 1), @

a<x<b0<a<1l0<t<T,

is the right Riemman-Liouville fractional derivatives, “giz/t) is the left

" p(xt)
where 3 P
Riemman-Liouville fractional derivatives (see [23,24] for details) defined by

?plxt) _
d(—x)x F(l — ) 0x / (s - x)"‘ as, ©)
?*p(x,t) 1 o (X p(s,t)

oxt  T(1 —a)ﬁ/a (fo)“ds' ©

In this paper, we consider the above one-dimensional fractional two-sided space-fractional
diffusion Equation (4) with the following initial value conditions and Dirichlet boundary
conditions:

p(x,0) = ¢(x),a <x <D, @)

p(a,t) =p(b,t)=0,0<t<T. 8)

For this new one-dimensional two-sided spatial fractional diffusion equation, Chen et al. [22]
gave a fast semi-implicit difference method. However, the method is only first order accuracy.
To the best of our knowledge, there is limited research on the numerical computation of this
equation with high accuracy based on the classical Crank-Nicolson scheme. This motivates us to
propose in this paper an approach to this equation based on the classical Crank-Nicolson scheme
and combined with a Richard space extrapolation. Our method is second order accuracy in time
and space.
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The remaining work is structured as follows. In Section 2, we present the classical
Crank-Nicolson difference method for the one-dimensional two-sided spatial fractional
diffusion equation and analyse its consistency. In Section 3, we prove the stability and
convergence of the method. The method is then combined with spatial extrapolation.
The convergence accuracy is improved to second order accuracy in time and space. In
Section 4, two numerical experiments are given in order to verify the theoretical analysis of
the method.

2. The Classical CN Difference Scheme for the One-Dimensional Two-Sided
Space-Fractional Diffusion Equation and Its Consistency

For the numerical approximation, define t, = nAt,0 <t, <T,forn =0,1,2,...,N
and x; =a+ihfori=0,1,..., M, where At, h are the mesh-width in the time and space
respectively, At = T/N, h = (b —a)/M, C; = C(x;), D; = D(x;), and f' = f(x;, t,). Let
P!, p!' denote the exact and numerical solutions at the grid point (x;, t,,) respectively. The
initial conditions are given by p? = ¢; = ¢p(x;). Similarly, the Dirichlet zero boundary
conditions are given by pj = p}; =0, forn =0,1,...,N.

To approximate aA(<X r)) and & p <X ) , we use shifted left and standard right Griinwald

formulas [25], respectively, at time tn+1 2= 73 (tn + ty11). The formulas are as follows:

0" p(xi tuy1/2)

aa(ix) ) Pn+1/2+o( )

i+s

*p(xi tys1/2) 1 (®) pn+-1/2
Pt LS @ o,

where gs = (—1)%(%) is the normalized Griinwald weights. Its properties meet the
following Lemma 1.

Lemma 1 (see [26]). Let 0 < a < 1, the Griinwald weights gsw satisfy the properties:
(1) Z g

(zz)g 71 gg <0fors>1.

(iii) Z gs ) > 0 foranyn > 1.

(iv) gS+1 gg § gbfl'l ,fors > 1.
(v) Zg“l < 0foranyn > 1.

s=0
Thus, we obtain a CN difference scheme for the one-dimensional two-sided space-fractional
diffusion equation at the point (x;,t,41/2)-
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piT —plt 1 “n(x,t *p(x,t "
i = i E(C(x) p( 5 Z+1/2) ~D(x) p{g(_;;ﬁ}/Z)) 54 f +1/2
L 0%p(xitu1/2) 1 9" p(Xistug1y2)
=G ox® —Di 9(—x)x )
_ %(C 13“P(x15¥afn+1/z) _ Di,laap(xifl’t"J’l/Z)

n+1/2
e

1 = n+1 (@) n
ZW[(GZ& Pif1os +Ci ng

i
phys) — (G 1ng gy Y gWpr )]
s=0 s=0
il Z SO D )
s=0
(@) nt1 v @ o
= (D1 Z 8s P:Ts 1+ Dina Z g5 Piis—1)]
s=0
1 1
= g [(Z (Cigfi = Ciagi T )pt ™ + CiggVp)

Z (a41) (a+1)

7g1+1 s 1 1g1 s

)ps + Clg(() )pH—l)} + p1+l

2h‘x+l Z( i— 185 ) Dlg(a)

i . Z)P?H-FD g(() )pn+1
—D: (@) \,.n D: (@) i—1

Z i— 185+1 i lgs_i)ps+ i-180 "Ps )l

s=i

After some rearrangements, we can get CN scheme

n+1
pz -

p 1 1 i+1

A = g [(2 Cig TPl + L Ciglel)

s=0

i
+ @O (Ci— Cim1)gprt + Dcf —Cingp)

oM ©)

1 1
*W[( Zl i 1&?{ ,P;Hl* ZlDz 1gsﬁ pe)
S=1— s=1

+(Z .1 —D (a) n+1

185 Ps +ZD - D).

Organize the above equation and write it in the following operators form

(1= Gua)p! ™ = (L do )} + DT, (10)
where the difference operators as
Sostl = g 2( 80— Cagltp!) + Cigy il
h:x+1 [( Z(Dz 18— Dig)pt) + Diaglpl 4]
It can be further written in the matrix form as follows
(I— AP = (I + A)P" + AtF"+1/2, 1
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where I is (M — 1) x (M — 1) identity matrix; P" = (pl, p}, .., ply_y) ; F'TV2 = (f11/2,
2"“/2, ...,f}\“/[tll/z), and the matric A = (Ajs), i,s =1,2,..., M — 1, is defined by

H(Diflggi),-ﬂ - Diggli)i) when s >i+1,
n(C zg(() YD 13& *) ,gY”)) whens =i+1,
Ajs = 4 1(C g§ = _ Ci— 1gé “ 4 D;_ 1g§ “) ,-géM) when s =1, (12)
ﬂ(Cfgﬁ“) - 171&() ) + szlg(() >) whens =1i—1,
W(Cig,(i)l_s - Ci71g§f)s) whens <i—1,

_ At
where 1) = 525

Theorem 1. The classical CN method defined by Equation (9) is consistent with Equation (4) of
order O((At)? + h).

Proof. The Equation (4) can be rewritten as

ap(xt) _ dC(x) #plxt) | o p(x 1)
ot dx ox~ +C() oxtl (13)
AD() Fp(xt) | o pln)
T Ta a(-ap T PW e /D

We define the local truncation error term as RY, using Equations (9) and (13), we get

n p;1+1 - Pin 1 B (a+1) pn+1 n
Ri = At - 2hat+1 [(Z lgl+1 bP + Z C’gz SP )
s=0 s=0

i i
+ (L (C = Ci)gl L Pr + Y (Ci— Crn)g )]
s=0 s=0

M
(a+1) 1 (a+1)
2ho.+1 Z Di- 1gs+l an+ + Z Di 181 ,PH)

s=i—1 s=i—1

Z(Dz 1— gs )ZPnH +Z g i)gioi)ipsn)} _fin+1/2

s=i

Pi77+1 _ P].” B ap(x, t) ‘{’l+1/2
At ot
C Cz 1) ( )(P:+1 + Psn) o diix) aagia ) ‘n+1/2]

~awll

1) g+l (x,t
h“ﬂ ZCZg,ﬂ (PP — (C(x)ax++l))|7“/2]

*one [Z B Dl D gl®) (pr+1 4 pr) d?ziX)%Wﬂ/ﬂ

1 = azx+1 x, t
~ e L Di- 18T (P 4 pry — (D(x)a(+§a+l))|7+1/z}
s=i—1

= O((A1)? + h).

Thus, the classical CN method is consistent. []
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3. Stability and Convergence of the Classical Fractional CN Method

Let g (i=1,2,..., M — 1) be an approximate solution of p/* with initial conditions ﬁ?
in order to discuss the stability and convergence of the numerical method. Let ¢/ = p! — p7,
el = P/' — p be defined with the corresponding vectors

e = (el,€5,...,€h_1), (14)

e = (ef,e5, ... e q). (15)

Theorem 2. On the interval [a, ], if C(x) > 0 monotonically decreases, and D(x) > 0 monotoni-
cally increases, the CN difference scheme defined by Equation (10) is uniquely solvable.

Proof. Since C(x) and D(x) are both non-negative, C(x) is monotonically decreasing,
and D(x) is monotonically increasing, we have C;.; > C; > 0, D; > D; 1 > 0,
i=12,..., M—1.

According to Lemma 1, then we have Cig}?‘H Cg]( ®) > i_lg;“), Di—lg](‘i)l >
D;_4 g]@ >D; g](“), for j > 2. Let r; be the sum of the absolute values of all the elements of
row i of the matrix A excluding the diagonal elements, then we have

M-1

ri = Z |A,

s=1,s#i

@ (@) () (@) (@)
=Y 1Cig s — Cimag | +1Cigy — Cicagy + Di1gy |
s=1

M-1
+|Cige” + Diagl” + Digl" |+ ¥ D18l — Digl ]
s=i+2

Z(ngm o= Ciigl™)) + (Cigs” — Ciagh) + Disagh?)

(@) (@) @y, & () (@)
+(Cigo +D; 18 ' +Digy )+ Z (Diflgsfﬁl Dig,” 1)]

5=0
M—i

Dia( Y ¢t — ¢\ - Dy( g) g5)]
5=0 5=0

i—1
=9[(Ci—Ci_1) Zgi"‘) +Cigl ™ — g™ + Ciagl™

LWL LS
=Gi(Y &" —& )—CH(ng
RS

S

(16)

(D; — D;_1) Z YD, 18\Y — D18\ + Diglt)

Cig,( “ 4 Ci—lg,( Y _p, 1g§ 4 ng(()a)] = A

It follows from the above that the eigenvalues of a matrix A have negative real parts
according to Gerschgorin’s theorem [27], when A is an eigenvalue of A only when 1 — A is
an eigenvalue of the matrix I — A. Thus, the eigenvalue of the matrix A all contain negative
real parts, which implicitly means that every eigenvalue of the matrix I — A has a modulus
large than 1. In addition, we can see that the spectral radius of the matrix I — A is large than
1, so the matrix I — A is reversible [28]. The difference scheme is unique and solvable. [J

371



Mathematics 2023, 11, 1838

Theorem 3. On the interval [a, ], if C(x) > 0 monotonically decreases, and D(x) > 0 monotoni-
cally increases, then the CN difference scheme defined by Equation (10) is unconditionally stable
and convergent and exists in a positive constant C > 0 such that ||e" |l < C((AF)2 +h).

Proof. A is an eigenvalue of the matrix A, if and only if 1 — A is an eigenvalue of the matrix
[— A, ifand only if (14 A)/(1 — A) is an eigenvalue of the matrix (I — A)~}(I + A). We
know that the eigenvalues of the matrix A all have negative real parts from Theorem 2,
This implicity means that [(1+A)/(1 — A)| < 1, and therefore the spectral radius of the
matrix (I — A)~1(I + A) can be obtained to be less than 1. In addition, according to the
relationship between the two-norm of the matrix and the spectral radius of the matrix,
we obtain

11— A) (1= A2 = p((1— A) (1 - A)) < 1. a7)

By Equation (10) and the definition of €, I — A is invertible, we have
Tl = (1-A)~1 (I - A)e", (18)
Further, we obtain
e 2 = 11 = A) I = A)e"ll2 < 1= A) T+ A)ll2fle"[l2 < [le"ll. - (19)
If we repeat the above equation n + 1 times, we obtain the following equation
e 2 < 1] (20)

Thus, the CN difference scheme defined by Equation (10) is unconditionally stable.
We then consider the convergence of the CN difference scheme. From Equation (10)
and the definition of ¢", we have

(I—A)e"™ = (I4+ A)e" + AtR", (21)

and
=0, (22)

where R" = (RF, R, ..., R )T, |R"||]2 < C1((At)2 + h) and C; is a positive constant.
Similarly, we have also developed

el < [le™ 2 + AR 2. (23)
Repeating the above equation 1 + 1 times, we have ||| < n(At)Cy((At)? + k). Since
n(At) < T, ||e"|lo < C((AH)2+h). O

Remark 1. p' is the Richardson extrapolated solution (see [27,28]), then can be computed from

Pl = 2pi”h = pi”h, where x is a common grid point on both the fine and the coarse meshes, and

pi”h, pi”h/z are the CN solutions at the point x using the coarse grid (grid with h) and the fine

grid (grid size h/2), respectively. In this way, we can obtain second-order accuracy both in space
and time.

Proof. The error in the right-shifted and left standard Grunwald formulas are Kih +
Ky ()% 4+ O((h)?) (see [25]), where K; and K; are positive constant independent of /. Ac-
cording to Richardson extrapolation method (see [27]), at a grid size h and h/2,we apply

the CN method, we can get the Richardson extrapolated solution pi” = 2pf"h o= pi”h, and

Richardson extrapolated solution has local truncation error C((At)? + h?), according to
Lax’s Equivalence Theorem (see [29]), we obtain second-order accuracy both in time and
space. The detailed steps to get Richardson’s extrapolated solution are as follows:
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Flxt) = e ' [2(1— x) — xq(x,a) +

Step 1: On the spatially coarse grid /1, solve using this CN difference format method
to obtain the numerical solution pi”h on the coarse grid.

Step 2: On the spatially fine grid /1/2 with the same At, solve again using this CN
difference format method to obtain the numerical solution p;”h /o on the fine grid.

Step 3: The Richard extrapolation solution, which can be written in the following form
tll

oot t
Px = pr’ih/z - pxy:h'
O

4. Numerical Example

In this section, we carry out two numerical experiments to demonstrate the effective-
ness of the second-order accurate finite difference method. ||} || the maximum error of
the Crank-Nicolson numerical solution, [|e}~* |« the maximum error of the corresponding
extrapolated Crank-Nicolson numerical solution.

Example 1 (Parabolic case [22]). The following two-sided space-fractional diffusion equation was

considered w(xt) 9 c *p(x,t) b 3p(x, ) t
or = ax COO—ga— ~ D)5+,

a<x<b0<a<l,0<t<T.

(24)

The finite domain is [0, 1]. The nonnegative diffusion coefficient C(x) = 1—2le D(x) = # The
source term f(x,t) is given by

—x2 2
1-x q(x,1+a) —xq(l—x,ix)—i—Hqu(l—x,l—Hx)}, (25)
fere r(5) 2r(4) r(3)
_ 4—n 3—a 2—u
q(x,t)fr(S_a)x 1_(4_“)96 +F(3—1x)x . (26)
The exact solution to this problem is
plx, ) = e tx?(1 — x)?, (27)
which satisfies the initial function
P(x) =x*(1- )%, (28)
and the Dirichlet boundary conditions are
p(0,t) = p(1,t) = 0. (29)

In the numerical experiments, we consider four different « in the case, respectively.

Table 1 shows the convergence rates of the numerical solutions of Example 1 with
a« = 0.2,0.4,0.6 at the time T = 1. The numerical solution matches the exact analytical
solution of the fractional differential equation. It shows stability and a convergence order
of O((At)? + 1) . Figure 1 shows the numerical solution in Crank-Nicolson format and the
exact solution of Example 1, where « = 0.2, At = h = 277 attime T = 1. Figure 2 shows
the numerical solution in Crank-Nicolson format and the exact solution of Example 1,
where & = 0.4, At = h = 277 at time T = 1. Figure 3 shows the numerical solution in
Crank-Nicolson format and the exact solution of Example 1, where & = 0.6, At = h = 277
at time T = 1. The numerical solution compares well with the exact analytic solution to the
fractional partial differential equation in this test case.
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Table 1. Error behaviors and rate with « = 0.2,0.4,0.6 at time T = 1 for Example 1.

a=0.2 a=04 o= 0.6

At=h lleN e Rate leN oo Rate lleN oo Rate
273 7.5340 x 1073 - 4.2000 x 1073 - 1.9000 x 1073 -
24 42214 x 1073 1.78 2.4000 x 1073 1.75 1.2000 x 1073 1.83
2-5 22199 x 1073 1.90 1.3000 x 103 1.85 6.565 x 10~* 1.58
2-6 1.1356 x 1073 1.95 6.4325 x 107+ 2.02 3.4039 x 1074 1.93
277 5.7351 x 10~* 1.98 3.2425 x 1074 1.98 1.7301 x 104 1.97

a=02, At=h=27"
0025 T T T T T T T T T

0.015

0.m

0.005

-0.005 . . . : . : . . :
0 01 02 03 04 05 06 07 08 09 1

Figure 1. The numerical solution for the Crank-Nicolson scheme and exact solution for Example 1
witha =02,At=h=2"7attime T = 1.

a=04, At=h=2"7
0.025 ‘ . , , . ‘

0.015
0.01

0.005

-0.005 . \ ; i . . \ ; i
0 01 02 03 04 05 06 07 08 08 1

Figure 2. The numerical solution for the Crank-Nicolson scheme and exact solution for Example 1
witha =04, At =h =27 attime T = 1.
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a=0.6, At=h=2"7
0.025 . . . : . . ; . .

0.015

0.005

U '.'-'. 1 1 1 1 L 1 1 1 1 =
0 0.1 02 03 04 05 06 07 08 09 1

Figure 3. The numerical solution for the Crank-Nicolson scheme and exact solution for Example 1
witha = 0.6, At =h =27 attime T = 1.

To check the speed of convergence of this method, we start with At = i = 273. To
obtain an extrapolated CN solution on this grid size, in the first step the problem is solved
numerically p;’fh on a coarse grid with At = h = 273 and in the second step a finer grid
size is created using the same and in the second step a finer grid size is created using the
same At but halving i (At = 273,h = 274). The third step is to calculate the extrapolation
solution for the points on the coarse grid as pin = pr Yok pt”}

For Example 1 with T = 1 and « = 0.8, Table 2 shows the absolute error in the
numerical solution. The second column shows the absolute value of the maximum error in
the numerical solution. The third column shows the rate of reduction of the error as the
mesh is refined. It shows the order of convergence as O((At)? + h). The fourth column
shows the maximum absolute error for the Crank-Nicholson extrapolation. The last column
shows the error rate of these extrapolated solutions. We note that the order of convergence is
second order O((At)? + h?). Figure 4 shows the numerical solution for the Crank-Nicolson
scheme and the extrapolated Crank-Nicolson scheme and rate for Example 1 with « = 0.8,
At=h=2"attimeT =1.

Table 2. Error behaviors and rate for the Crank-Nicolson scheme and exact solution for Example 1
witha = 0.8 at time T = 1.

At=nh lleNlco Rate ||e;1:]_e"||00 Rate
273 7.7198 x 10~* - 7.4596 x 1074 -
24 4.0338 x 1074 1.91 1.7406 x 104 4.29
2-5 24992 x 10~* 1.61 41151 x 107° 4.23
26 1.3734 x 107 1.82 9.7767 x 1076 421
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a=0.8, At=h=26
0.025 T T :

0.015

0.01+

0.005 1

0 i
0 0.1 02 03 04 05 06 07 08 09 1

Figure 4. The numerical solution for the Crank-Nicolson scheme and the extrapolated Crank-Nicolson
scheme and rate for Example 1 with « = 0.8, At =h =2"% attime T = 1.

Example 2 (Linear case [22]). The following two-sided space-fractional diffusion equation was

considered I c *p(x,t) D 9*p(x,t) ¢
S = sp(C0 TR — D T ¢ )

(30)
a<x<b0<a<l,0<t<T.

The finite domain is [0,1]. The nonnegative diffusion coefficient C(x) =2 — x, D(x) =2+ x. The
source term f(x,t) is given by

fla,t) = —e ! [0 = %2 = q(x,0) + 2= ¥)(x 1+ @) — (1= x,8) + 2+ )1 = 1 +a)), ey
here b I(5) 4. 2(4) 5., I o4 32
D=0 TTa-w" TTe-a" ™

The exact solution to this problem is
p(x,t) = e’txz(l — x)z, (33)
which satisfies the initial function
9(x) =x*(1-x)%, (34)
and the Dirichlet boundary conditions are
p(0,8) = p(1,t) = 0. (35)

In the numerical experiments, we consider four different a values in the case, respectively.

Table 3 shows the convergence rates for the numerical solutions of Example 2 with
« =0.2,0.4,0.6 at the time T = 1. In this test case the numerical solution agrees well with
the exact analytical solution of the fractional order partial differential equation. It shows
stability and a convergence order of O((At)? 4 h). Figure 5 shows the numerical solution
in Crank-Nicolson format and the exact solution of Example 2 with « = 0.2, At = h =277
at time T = 1. Figure 6 shows the numerical solution in Crank-Nicolson format and the
exact solution of Example 4.2 with « = 0.4, At = h = 27 attime T = 1. Figure 7 shows
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the numerical solution in Crank-Nicolson format and the exact solution of Example 2 with
a = 0.6, At = h =277 attime T = 1. The numerical solution compares well with the exact
analytic solution to the fractional partial differential equation in this test case.

Table 4 shows the absolute error in the numerical solution for Example 2 at time T = 1
and « = 0.8. The second column shows the absolute value of the maximum error in the
numerical solution. The third column shows the rate of reduction of the error as the mesh
is refined. It shows the order of convergence as O((At)? + h). The fourth column shows the
maximum absolute error for the Crank-Nicholson extrapolation. The last column shows
the error rate of these extrapolated solutions. We note that the order of convergence is
second order O((At)? + h?). Figure 8 shows the numerical solution for the Crank-Nicolson
scheme and the extrapolated Crank-Nicolson scheme and rate for Example 2 with « = 0.8,
At=h=2attimeT =1.

Table 3. Error behaviors and rate with « = 0.2,0.4,0.6 at time T = 1 for Example 2.

a =02 a=04 a = 0.6
At =h leN llco Rate lleN ]l Rate lleN ]l Rate
273 8.3000 x 103 - 3.8000 x 103 - 1.3000 x 1073 -
24 5.0000 x 1073 1.66 2.3000 x 1073 1.75 9.1101 x 10~* 1.43
2-5 2.7000 x 10~3 1.85 1.2000 x 1073 1.85 5.1674 x 10~* 1.76
2-6 1.4000 x 103 1.93 6.4069 x 10~* 2.02 2.7250 x 1074 1.90
27 7.1602 x 107+ 1.96 3.2564 x 10~* 1.98 1.3953 x 10~* 1.95

Table 4. Error behaviors and rate for the Crank-Nicolson scheme and exact solution for Example 2
witha = 0.8 at time T = 1.

At=h lleNlco Rate ||ehN*ex||°° Rate
273 71922 x 1074 - 6.5386 x 10* -
24 1.8018 x 10~* 3.99 1.5769 x 10~* 4.15
2-5 1.3921 x 10~* 1.29 3.7662 x 107> 4.19
276 8.2345 x 1075 1.69 8.2345 x 1075 4.57

a=0.2, At=h=27

0.025 T T T T T T T

0.02

0.015

0.01

0.005

0
-0.005 * - * : : : : * :
0 0.1 02 03 04 05 0.6 07 08 09 1

Figure 5. The numerical solution for the Crank-Nicolson scheme and exact solution for Example 2
witha =02, At =h =27 attime T = 1.
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=04, At=h=2"7
0.025 T T T T T :

+ CN
exact

0.015 1

0.005 1

o ) . ) . L . . ) . '
0 01 02 03 04 05 06 07 08 09 1

Figure 6. The numerical solution for the Crank-Nicolson scheme and exact solution for Example 2
withw = 0.4, At = h =277 at time T = 1.
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Figure 7. The numerical solution for the Crank-Nicolson scheme and exact solution for Example 2
witha = 0.6, At =h =27 attime T = 1.
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Figure 8. The numerical solution for the Crank-Nicolson scheme and the extrapolated Crank-Nicolson
scheme and exact solution for Example 2 with « = 0.8, At =h =2"% attime T = 1.

5. Conclusions

In this paper, we have considered a two-sided spatial fractional order diffusion equa-
tion with variable diffusion coefficients from a fractional Fick’s law. Although finite
difference estimates for the fractional order derivatives have been elusive, a high precision
convergence method for the superdiffusion equation is feasible by applying the extrapola-
tion to the Crank-Nicolson method and the Richardson method, in combination with the
Griinwald estimates using shifts. We can obtain second-order accurate numerical estimates
in time and space using the CN and Richardson extrapolation methods. We then consider
more general cases, such as the case where C(x) and D(x) are not monotonic, or higher
accuracy differential methods. We also look at numerical solutions of this equation for
different boundary conditions, such as fractional boundary conditions.
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