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Certain Image Formulae and Fractional
Kinetic Equations Involving Extended
Hypergeometric Functions

Krunal B. Kachhia, Praveen Agarwal and Jyotindra C. Prajapati

Abstract In this chapter, our aim is to establish certain new image formulae of
generalized hypergeometric functions by using the operators of fractional calculus.
Some new image formulae are obtained by applying specific integral transforms
on resulting image formulae. We also acquired generalization of fractional kinetic
equations involving extended hypergeometric functions.

Keywords Generalized Gauss hypergeometric function * Fractional derivative
operators * Integral transforms * Fractional kinetic equation - Mittag—Leffler function

2010 AMS Math. Subject Classification 26A33 - 33B15 - 33C15 - 33C20 -
33C99 - 44A10 - 33E20

1 Introduction

Fractional calculus is one of the generalizations of classical calculus, and it has been
used successfully in various fields of science and technology. Many applications of
fractional calculus can be found in other diverse fields, etc. (See [15, 17, 19-22,
35D).

Integral transforms and fractional integral formulae involving well-known special
functions are interesting in themselves and play significant roles in their diverse
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2 K.B. Kachhia et al.

applications. Certain new integral transforms and fractional integral formulae for the
generalized hypergeometric type function which has recently been introduced by
various authors [29-31].

Fractional kinetic equations gained remarkable significance due to their applica-
tions in astrophysics and mathematical physics. The extension and generalization of
fractional kinetic equations involving many fractional operators were found [5, 18,
25, 32, 36, 38, 41, 42].

1.1 Extended Hypergeometric Function

Luo et al. [24] introduced the following extended generalized hypergeometric func-
tion ,, Fq(é’m’“ ) and obtained its various properties: The extended generalized hyper-
geometric function qu(‘S’g‘”’” ) is defined by

o n
O&rp) | G- lp, o L z
»F, [bl’.."bq,z,w:| = nE_O ®((n/p.q) oy (1)

(Min{R(3), RE), R(w)} > 0, min {R(k), R(w)} > 0),

whose coefficient ® (n/p, q) is determined by

q .
B("@W”(a-+|+n,b-7a-+|)
(al)n I I w J J J

B(aji1,bj—ajt1)

j=1
(p =g+ 1L0N0;)) >NRaj+1) >0; [zl < D),

Bff'{;“"“) (aj+n,b;—a;)
B(aj,b,faj)

(p = q: (b)) > N(ay) > 0:2 € C),

ﬁ 1 P BL‘;'&”'“)((IJ'-H’lserrj —a;)
. B(aj,by+j—aj)
=1 j=1

(r=q—p,p <qNbryj)>Naj) >0;z€C).

q

O (®n/p,q) = qj=1

Here, the generalized beta function Bff”’"*“) (x, y) is defined by Luo et al. [24]
1
B(é,{;n,,u) , ::/[Xfl 1—¢ y—1 F (5; - Y dt 2
w (x,y) I=0""1F|d¢€ *A @)
0

(min{R(w), R(x)} = 0, min{R(x), R(y), RO), R(E), R(k), R(w)} > 0)

and the beta function B(J, &) may be recalled as follows (Srivastava and Choi [9]):
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1
/ YA =0 dr (R(©) > 0; NE) > 0)
0

B(S, &) = 3)
INQINCS)

Fo1o (0, £ € C\Zy).

The special case of the function (1), when w = 0 is seen to reduce to the general-
ized hypergeometric function , F, with p numerator and ¢ denominator parameters,
is defined by Rainville [6] and Srivastava and Choi [9]

ai, ..., Ay, ad ay),...(ay, 7"
qu 1 pZ::Z(l) (p)Z_’
bl, ey bq; =0 (bl)n---(bq)n n!
where in terms of the gamma function I'(z) (Srivastava and Choi [9]) whose Euler’s
integral is given by
o0
I'(z) :/e*’tz’l dt N() > 0),

0

the widely used Pochhammer symbol ()\), (A, v € C) is defined, in general, by
Srivastava and Manocha [8], Srivastava and Choi [9]

_ '+ _

Ny = Ty (A eC\Zy)
1 (v=0; AeC\ {0}
1A+ +n-D @w=neN; AeQ).

The special case of the function (2) when v = 0 would reduce immediately to the
familiar classical beta function B(x, y) (Srivastava and Choi [9]).

It is also noted that for p = 2 and g = 1 the definitions in (1) would reduce
immediately to the extended hypergeometric type function defined as follows (Luo
et al. [24]):

_ b - BYSEI (b 4+, c —b) 7"
F(5,E./§,u) a, -7 — § g ’ = 4
2 c vY n:o(a) B(b,c—b) n! @)

R(w) > 0, R(k) =0, x> 0; min{R©), RE)} > 0; R(c) >ROb) >0, |z] <1).

The various properties of extended hypergeometric functions are studied by some
authors in [11, 23, 28].

The present investigation requires the concept of Hadamard product which can
be used to decompose a newly emerged function into two known functions.
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Let

o]

f (Z) = zanzn and g (Z) = anzn

n=0 n=0

be two power series whose radii of convergence are given by Ry and R, respectively.
Then, their Hadamard product (Pohlen [40]) is the power series defined by

(f 9) (@) = D apby",

n=0

The radius of convergence R of the Hadamard product series (f * g) (z) satisfies
Ry - R, < R.1If, in particular, one of the power series defines an entire function, then
the Hadamard product series gieﬁnes an entire function, too.

Consider the function , F, r(i’ﬁ;”’“)
example, be given as follows:

[z; w] one of whose Hadamard products can, for

@&y | XLy -es Xp
F 17w
pPEr+p |:y17~--vyr+p
1; . Xlyeoor X
=15 R e " inwl| (2l < 00,
Visewes Vrs Vr4ls o5 Yrdp

where | F, is a special case of the generalized hypergeometric functions ,F,
(Srivastava and Choi [9]).

1.2 Fractional Calculus

Appell hypergeometric function F; in two variables (see Appell and Kampé de Feriet
[33] and Srivastava and Karlsson [12]) is defined by

(o]

F(a, o, 8.0 vixiy) = (O‘)”’(Cx;(f)’"(ﬁ)”%% (max{lx]. |yl} < 1).
(5)

Let o, o, 3, 5, v € C, C being the set of complex numbers and x > 0. Then for
R(y) > 0, the generalized fractional integral operators involving the Appell hyper-
geometric function F3 as a kernel are defined as follows (Saigo and Maeda [27]):

m,n=0

x—(,!

I'(y)

X
".8.5 ' —1,—o , t x
Ugnt P e = /<x R > (a, o B = 1 7) £ di
0

(6)
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and

U7 ) =

r( )/(t x)77 "‘%(aa 8,68y 1 x, —é)f(t)dt
(7N

Then, the generalized fractional derivative operators of a function f(x) are defined
as follows (Saigo and Maeda [27]);

o — d —ad,—a,
(Daa 3.3, 'yf)(x) ([O)L(k a,—f,—f, ’f)(x) — (7) (1 —B'+k,—3, thkf)()C) (8)

and

a,a 5 —o,—a,—f3,—B,— d k —o,—a,— ' +k,—(3,—y
(DG P pyey = (a o /f>(x)=(—5) (15000 iy oy,

©))

R > 05k =[RMI+ D).
The Appell function (5) in (8) and (9) satisfies a system of two partial differential
equations of the second order and reduces to the Gauss hypergeometric function , |
as follows (see Appell and Kampe de Fériet [33] and Srivastava and Karlsson [12]):

Fla,y—a,B,vy=8;v:x;y) = 2Fi(a, B;v; x +y — xy)
Further, it is easy to see that
F3(a,0,3, 857 x:1y) = 2Fi(a, B;v: x) (10

and
F50,d, 8,857, x5 9) = 2 Fi (&, 85 79; y)

In view of the reduction formula (10), the general operators (6) and (7) reduce to
Saigo operators

7016
(O‘Mf)()— o) /( -0 ,F (OH-ﬂ,—W; 1——)f(t)dt

and

i ,
U227 N0 = s [ =01 (o Bt = 5 £ i,
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Then, the left-sided Saigo fractional derivative operator can be defined as Saigo [26]
and Srivastava and Saigo [10]

-0 d a—n
(D3 HHx) = U™ f) = ( ) {0707 e= fy oy (1)
and
04 B,y —a,—f,a+y d —a+y,—B—y,a+y—n
N =U 77" f) = {(1 HEL  12)
R(a) = 0; n = [R(aw)] + 1). If we take o = 0, then (8) and (9) reduce to Saigo
fractional derivative operators defined by (11) and (12), respectively.
If we set § = —a, then operators (11) and (12) reduce to Riemann-Liouville

fractional derivative operator and Weyl fractional derivative operator as follows
(Kilbas et al. [1])

(‘z (‘z’y RL D¢ — d / f(t)
Hx) =( 0+f)(x) = (dx) F(n —a) (x — 1)~ —n+1 dt
13)

and

d
(DG () = (" DG Hx) = ( dx) F(n_a)/(t ];()t) iy

(14)
(x > 0;n = [R()] + 1; R(a) > 0). Again, if 3 =0, (11) and (12) reduce to left-
sided Erdélyi—Kober fractional differential operator and right-sided Erdélyi—Kober
fractional differential operator and are defined below (Kilbas et al. [1])

N AR s a0
I'nh—a) (x —)oa—ntl
0

5)

d n
(DG @) = XD H) =7 (dx)

and

(DS‘;O'”"f)(x)=<EKDSf’f>(x>=x““’(—i) [ ! s (f) dr], (16)

dx I'nh—a) ) @—x)o—ntl
X

(x > 0;n =[R()]+1; R(a) = 0).
The generalized integration for a power function is given by Saigo and Maeda
[27], Saxena and Saigo [37]:
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a,d 3,0,y
(I()x

FPlrp+y—a—ao =BT+ —a) P/ +y=1 (17)

) =
Cp+8)p+y—a—-a)T(p+y—o = f)

where R(y) > 0, R(p) > max{0, R(a + o + B — ), R(a’ — ()} and

(I(y o\ B0, 'ytp 1)( y= ra _P_”/+a+a')r(1 — P+0¢+/B/ _’Y)F(l _p_ﬂ)xp—a—a’-l-‘;’—l
rd—-prl—p+a+a+3 —PI'l—p+a—-0)
(18)
where R(y) > 0, R(p) < 1 + min{R(—7), Rla+ o’ — ), Rla+ [ —)}.
1.3 Certain Basic Tools
The beta transforms of f(z) are defined as Sneddon [16]
1
B{f(z):a,b} = /z“‘l(l — 2" f(2) dz (19)

0

The pathway type transforms (P, -transforms) of a function f(z) of a real variable z
denoted by P,[ f(z); s] are a function F (s) of complex variable s, valid under certain
conditions on f(z) along with the condition v > 1, and are defined by Kumar [4]

PLf(2);s]=F(s) = /[1 + (= Ds]77 £(2) dz. (20)
0

For p € C,R(p) > 0 and v > 1, the P,-transform of power function is given by
Kumar [4]
v—1

P
oo 1)3]] T'(p) 1)

Pl/ vp—l; =

[ s] [ln[
Furthermore, upon letting v — 1 in (20), the P,-transform is reduced to classical
Laplace transform of a function f(z) (Sneddon [16]) is given by

o0

L{f(z) :s} = /e_“f(z) dz. (22)

0

Agarwal et al. [34] obtained solution of fractional volterra integral equation and
nonhomogeneous time fractional heat equation using integral transform of pathway

type.
The Whittaker function (Mathai et al. [2, p. 55]) is defined by
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_ I'(=2m)
Wan@ =2 = ——— Ty @

m,—m

where the summation symbol indicates that the expression following it, a similar
expression with m replaced by —m, is to be added and

1 z 1
Myw(z) = 2" 22 Fy (5 —A+m;2m+1; Z) .

We shall use the following formula (Mathai et al. [2])

o C(p+m+Hr(p—m+1
/ e Wy () dz = - m+ ) (23)
s Flp—A+3)
Two-parameter Mittag—Leffler function (Wiman [3]) is defined as
oo Zk
E.5(z) = - 24
#@) EF(ak+ﬂ) &4

(a, B € C;R(a) > 0,R(B) > 0).

1.4 Fractional Kinetic Equations

If an arbitrary reaction is characterized by a time dependent N = N(¢), then it is
possible to calculate the rate of change of ‘Z—C’ by mathematical equation

dN
— = —d +p,
dt b
where d is the destruction rate and p is the production rate of N.
Haubold and Mathai [7] established a functional differential equation between the

rate of change of reaction, the destruction rate and the production rate as follows:

dN

77 = ~4WN) + p(Ny), (25)

where N = N (¢) is the rate of reaction, d (N (¢)) is the rate of destruction, p(V;) is the
rate of production, and N, denotes the function defined by N,(t*) = N(t) — t*,t* >
0.

A special case of (25), when spatial fluctuations or homogeneities in the quantity
N () are neglected, is given by the following differential equation (Haubold and
Mathai [7] and Kourganoff [43]):
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dN;

pre —ciN; (1), (26)

where initial condition N, (t = 0) = N, is the number of density of species i at time
t =0, ¢; > 0. Solution of standard kinetic equation (26) is given by Kourganoff [43]
as

N;(t) = Nge™“".

If we decline the index i and integrate standard kinetic equation (26), we have
N(1) = No = —co oDi "' N(®),
where oD, ! is standard integral operator.
Haubold and Mathai [7] obtained the fractional generalization of the standard
kinetic equation (26) as
N(t) — No = —cq oD " N(1), (27
where oD, ™" is Riemann-Liouville fractional integral operator defined as Samko
et al. [39]

D,V f(t) = % /(r — ) fw) du, t >0,R®v) > 0.
0

The Laplace transform (22) of the Riemann—Liouville fractional integral operator is
given by [14]
L{oD, P f(1); s} = sTPL{f(1); s} (28)

Solution of Eq.(27) is given by Haubold and Mathai [7]

N
NG = NOZ e an™

2 Image Formulae Associated with Fractional Derivative

Operators

In this section, we establish certain fractional derivative formulae for the extended
generalized hypergeometric function (4).
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2.1 Saigo—Maeda Fractional Derivative Operators

Theorem 2.1 Let x > 0, the parameters o, o/, 3, 3,7, p, 6, &, w € C, R(w) > 0,
R(k) > 0, > 0, min{R(J), R(E)} > 0, R(c) > R(b) > 0, and R(p) > 0 be such
that

R(p) > max{0, R(y —a — o’ — ), R(B — )}.

Then, the following formula holds:

(Dgf’,ﬂ,ﬁ'ﬂ’tﬁ—lZFI((S’&H’“) |:a’ l;; zt; W:|) (x) =
L (p— B+ (p—y+a+a +03)
F(p—BAT(p—7+a+Bp—7+ata)

ey [@, b p=Brap—ytata +7
FO&rw |4 0. F PP ;
X ok B By tatBip—rtata
(29)

xp+a+a’7771

Proof Applying (4) and using (8), we obtain

—o,—a,—03,—0B,—v, p— ),E Kk asb
(e [ Y] ) o =

- BOSR (b + k, ¢ — b) Z¥
Z (a)y B o (
P (b,c —b) k!

—a/,—a,—f3,—3,— k—1
Iy Flas ) x)

Now using (17), we get

0 BB o= 0k | @y B
(D(c)\+a e} VP 12Fl( ISTAD) |: c; 7t; w:|) x) =

o B}Jé,{;fc,u) (b+k,c—b) kap-HH-rH—o/—'y—l

2 (@ B (b, c—b) k!

k=0
Fp+kT(p+k—FB+a)T(p+k—y+a+o +3)
Fo+k—PT(p+k—v+a+p)T(p+k—v+a+a)

Hence,
(Dgf’ﬂﬂ'wt/)*l2F1(§'§m‘m |:a’ ﬁ; 7t w}) x) =
cotata—-1_ LT = B+al(p—y+a+ao +4)
Fo—PRrp—v+a+B8)T(p—y+a+a)
% i @ Biﬁ,ém,u) (b+kc—b) ip—P+anpp—v+a+ao +8% @)
par ¢ B(b,c—b) —Prlp—y+a+8up—v+a+a); k!

which, in view of Hadamard product series and (4), gives the right-hand side of (29).
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Theorem 2.2 Let x > 0, the parameters o, o/, 3, 3,7, p, 9, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(J), R(E)} > 0, R(c) > R(D) > 0, and R(p) > 0 be such
that

R(p) < 14 min{0, R(B), R(y —a — &), R(y — o’ — f))}.

Then, the following formula holds:

a8, /,'y _ 0,6k, a, b z
(Dg_“‘ B lel( EK“)[ C;;;WD (x)

— yprata’—y+1 Frl—p+y—a—-a)Tl—p—a =B+ NI —p+f) (30)
Frl—-pll—p—a—-o =+NIF'd—p—a +5)

G [a, bz l—p+y—a—-d, l—p—d -F+y.1-p+f z
x2F) [ c’x’w}“&[ l—pl—p—a—-d —-pF+y,1—-p—ad'+8 "x

Proof Using (4) and using (9), we obtain

B — By : ,b 2
(Ix,go’ o=\ =B=vyp 12Fl(6,§,n,u) |:a C; ?;w]) (x) =

0 [CRITAD) _ k
> (a) BOSHI (b 4k, ¢ — b) 2* (I_a,,_a,_ﬁ,,_ﬂ,_w_k_1) -
k=0

B(b,c—b) k! L%
Using (18), we get

DG-G’,»‘g.ﬁ/Wt/)712F(5,5'J€vll) a, b. Z, w x) = x,’)+u+u'7771
0+ 1 ct

Fl—ptrv—a—a\Td=p—o —B+NCA=p+3)
T —pl(l—p—a—a =B+ —p—a + )

Xi(a) Bu()J,é;fc,,u) b+kc—bQ—pty—a—ayl—p—a —B+l—p+ 0% (f)k

5 Beep A=pii=p—a—a" =B+ —p—a'+ 5% K

which, in view of Hadamard product series and (4), gives the right-hand side of (30).

The following theorems are due to Srivastava et al. in [13] for p =2 and g = 1.

2.2 Saigo Fractional Derivative Operators

Theorem 2.3 Letx > 0, the parameters o, 3,7, p, 6, &, w € C, R(w) > 0, R(k) >
0, > 0, min{R(), RE&)} > 0, R(c) > ROb) > 0, and R(p) > 0 be such that

R(a) > 0 and R(p) > —min{0, a + G + ~}.

Then, the following Saigo fractional derivative formula holds:
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- . I'(p)I
R e R F R T e
c C(p+ BT+

@&rn | @ b p.p+a+8+7.
X2F1 |: C,XZ,CL)}*ze[ p—i—ﬁ,p—{—fy 1 X2

€2y

Theorem 2.4 Letx > 0, the parameters a, 3,7, p, 6, &, w € C, R(w) > 0, R(k) >
0, 1 > 0, min{R(J), R} > 0, R(c) > Rb) > 0, and R(p) > 0 be such that

R(a) > 0and R(p) < 1 + min{R(—=5 — ), R(a +v)}.

Then, the following Saigo fractional derivative formula holds:

Da,ﬂntp—le(&f;ﬁ,u) a, b z, wl) @) =xrto1 Fl-=p-Hr'l—p+a+y)
0= ! ct’ Frd—pld—p—06+7)

(6,85, 10) a,b‘g. I_P_ﬂ,l_P+O‘+’Y.£
x2Fi [ c’x’w}*ze[ l=pl=p=F+7 "x

Further, replacing (3 by —a in Theorems 2.3 and 2.4 and making use of relations
(13) and (14) gives Riemann-Liouville fractional derivative formula of generalized

Gauss hypergeometric function given in (4) given by the following corollaries (Sri-
vastava et al. [13]).

2.3 Riemaan-Liouville Fractional Derivative Operator

Corollary 2.5 Let x > 0, the parameters «, v, p, 6, &, w € C, R(w) > 0, R(k) >
0, > 0, min{R(J), R(&)} > 0,%R(c) > R®) > 0, R() > 0,andR(p) > 0. Then,
the following Riemann—Liouville fractional derivative formula holds:

. r
(RL D3+tp_12F1(6’£"€’“') |:‘1’ l;; 2t w:|) (x) = xﬂ—a—ll

L'(p—a) 32)
X 2F1(6’£;H'M |:a, IZ; 7X; w:| * 1 I |:,D f o Zx]

2.4 Weyl Fractional Derivative Operator

Corollary 2.6 Let x > 0, the parameters «, 7, p, 0, &, w € C, R(w) > 0, R(k) >
0, u > 0, min{R(J), R} > 0, R(c) > R(b) > 0, and R(p) > 0 be such that

R(a) > 0and R(p) < 1 + min{R(a)}.
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Then, the following Weyl fractional derivative formula holds:
5 ¢ rd -
W gty e 14 2N () = et L2 )
ct ra-p

X 2F1(6’E;H’ﬂ) |:a, b2 E; w] * 1 Fy |:1 —1p+oz; £:|
C x —pP X

(33)

Upon setting 8 = 0 in Theorems 2.3 and 2.4, we can deduce the following corol-
laries (Srivastava et al. [13]).

2.5 Erdélyi-Kober Fractional Derivative Operators

Corollary 2.7 Let x > 0, the parameters «, v, p, 6, &, w € C, R(w) > 0, R(k) >
0, ¢ > 0, min{R(J), RE)} > 0, R(c) > ROb) > 0, and R(p) > 0 be such that

R(a) > 0 and R(p) > —min{0, R(7y)}.

Then, the following Erdélyi—Kober fractional derivative formula holds:

. r
(EK Dgft”_lel(é'g’W) |:a, IZ; 7t w}) (x) = x”‘l—(p tat?)

C(p+7)
@&mp | A b, pta+-y,
x o F} |: C,zx,w]*lFl[ oty ;X

(34)

Corollary 2.8 Let x > 0, the parameters «, 7, p, 0, &, w € C, R(w) > 0, R(k) >
0, 1 > 0, min{R(), RE&)} > 0, R(c) > ROb) > 0, and R(p) > 0 be such that

R(a) = 0and R(p) < 1 + min{R(—), R(a+ 7)}.

Then, the following Erdelyi—Kober fractional derivative formula holds:

(EK Dy [“’ bz wD (= L Pty
ct Fd—p+7)

TR P < - z
X 2F1(6’£’M) |:a lg; ;; wi| * 1 F) |:1 praty, —:|

(35)

l—p+~vy "«
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3 Image Formulae Associated with Integral Transforms

In this section, we prove certain theorems, which exhibit the connection between
beta transforms, pathway transforms, Laplace transforms, and Whittaker transforms
with the results obtained in previous section.

3.1 Beta Transforms

Theorem 3.1 Let x > 0, the parameters o, o/, 3, 3,7, p, 9, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(J), R(E)} > 0, R(c) > R(D) > 0, and R(p) > 0 be such
that

R(p) > max{0, R(y —a— o’ — ), R(B — o)}

Then, the following beta transform (19) formula holds:

B [(Dgfxﬂ,a',wtp_l2F1<<5,£;n,u> [1 +m, ’Z; 17: w]) (x) : 1, m] =

xﬂmw_w_lB(l,m)F(p)F(p—ﬁ+a)F(p—7+a+0/+ﬁ’)
Fp=Bl(p—y+a+flp—y+a+a)
@erp | L b, pp—Btrap—ytata +p5
=i [ C’x’w}*3F3[ﬂ—ﬂ,ﬂ—7+a+ﬂ’7p—7+a+a”x

(36)
Proof Let L be the left-hand side of (36) and applying (19) to (36). We get

1
L= /zl_l(l — Z)m_1 {(Dg_’i_a/’ﬂ’ﬂ/’vt”_l2F1(6’£;K’#) |:l tm, l;; tz; w]) x):1, m} dz
0

Use of (29) gives

1 ,
L= /ZI*I (1 -z XTI (T (p =B+ )T (p =y +a+a’ + )
) Fp—Bl(p—y+a+B8)T(p—v+a+a)

& BUSRI (bt ke —b)  (oilp—B+a(p—y+at+a +8)%  (x2)F
xZ(l—i—m)k v -
& B(b,c—b) (0—DBlp—7+at+Bup—v+a+ta)y K

By changing the order of integration and summation which may be verified under
the conditions, and using the classical beta function (3), we obtain
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PO+ (M (p— B+ )T (p =y +a+ao + )
Flp=Brp—y+a+flp-y+ata)
Xi(l)k BSOS (bt kic=b) (i(p—B+odp—v+ata +5y iF
= B (b, c—b) 0=Bilp—v+a+8lp—v+a+a) k!

L = B(,m)

which, in view of (4), is seen to lead to the right-hand side of (36).

Theorem 3.2 Let x > 0, the parameters o, o/, 3, 3,7, p, 9, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(J), R(E)} > 0, R(c) > R(D) > 0, and R(p) > 0 be such
that

R(p) < 14 min{0, R(B), R(y —a — ), R(y —a’ — H))}.

Then, the following beta transform (19) formula holds:

TS BU,m)I1—p+y—a—-a)TAQ—p—a —B+TA—p+p)
Frl-—plfdl-p-—a-o =+NI'Al—-p-—a'+3)

G&rp [1 D1 l—pty—a—-d,l-p—a —=F+y1-p+p 1
><2F1 |: C’x’w * 313 l—p,l—p—a—o/-i-ﬂ-i-’y,l—p—a/-l-ﬁ' "

Theorem 3.3 Letx > 0, the parameters o, 3,7, p, 6, &, w € C, R(w) > 0, R(k) >
0, 4 > 0, min{R(J), R} > 0, R(c) > R(b) > 0, and R(p) > 0 be such that

R(a) = 0and R(p) > —min{0, a + G + ~}.

Then, the following beta transform formula holds:

B [(Dg;ﬂwt"_lel(é’m’#) |:l o IC); tz; w]) (x)]

CpT(p+a+p+7)
Lo+ BT +7)

s Lo b pspta+pB+y
x , FO% ’”)I: ;xz;wi|>|< F|: X2
2 c 2L p+ B+

= x"1LB(, m)

Theorem 3.4 Letx > 0, the parameters o, 3,7, p, 6, &, w € C, R(w) > 0, R(k) >
0, > 0, min{R(J), RE&)} > 0, R(c) > ROb) > 0, and R(p) > 0 be such that

R(a) = 0and R(p) < 1 + min{R(—=8 — ), R(a + )}

Then, the following beta transform formula holds:
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. o bt
B H(DS"_/’* 0y R [l tm b > wD (x)]

pigt LA —p—Brd—p+a+9)
FA—prd—p—5+7)

G&rw |1 D2 l—p—=pF1—pt+a+ty 2
X2 h [ c’x’w]*ze[ l=pl=p=p+7 "x

= B(l, m)x

Corollary 3.5 Let x > 0, the parameters «, 7, p, 0, &, w € C, R(w) > 0, R(k) >
0, u > 0, min{fR(9), RE)} > 0,R(c) > R®) > 0,R(«a) > 0, andR(p) > 0. Then,
the following beta transform fractional derivative formula holds:

. r
B [(RLDg+tp—12F1(5,§,n,u) |:l+m, IZ; 2t w}) (x)} — X" B m) (p)

I'(p—a)
X 2F1(5’5;W) [l’ IZ; 7X; w} * 1 F) [p f o in|

Corollary 3.6 Let x > 0, the parameters «, 7, p, 0, &, w € C, R(w) > 0, R(k) >
0, 1 > 0, min{R(J), RE&)} > 0, R(c) > ROb) > 0, and R(p) > 0 be such that

R(a) > 0and R(p) < 1+ min{R(a)}.

Then, the following beta transform formula holds:

. ra-
B{(vop o arp e 02 ) o] <ot HLS 2O
¢t ' —p)

X2F1(5~€;hhu> L b;i;w * 1 F l—p+0¢;£
X I—-p "x

Corollary 3.7 Let x > 0, the parameters «, 7, p, 0, &, w € C, R(w) > 0, R(k) >
0, > 0, min{R(), R} > 0, R(c) > Rb) > 0, and R(p) > 0 be such that

R(a) > 0 and R(p) > —min{0, R(y)}.

Then, the following beta transform formula holds:
. r
B [(EK Dgﬁtpflel(é,E,n,m |:l + m, lCJ; 2t w:|) (x)] _ x"le(l, m) p+a+y)

Fp+7)
oerm | b, ptra+,
x o F} k [ C,zx,wi|*1F1[ oty ,zx]

Corollary 3.8 Let x > 0, the parameters c, 7, p, 0, &, w € C, R(w) > 0, R(k) >
0, 4 > 0, min{R(9), R} > 0, R(c) > R(b) > 0, and R(p) > 0 be such that
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R(a) > 0and R(p) < 1 + min{R(—y), R(a + 7)}.

Then, the following beta transform formula holds:

B [(EK D F O [l +m, [Z; ;; w]) (x)]

rda-—
=x""'B(l, m) d-pta+t)
Fd—p+7)
(6,81, 10) [ b_ Z, l—p—{—a—}—fy_ z
x o F| |: C,x,wi|>x<1F1|: I ptn 3

3.2 Pathway Transforms

Theorem 3.9 Let x > 0, the parameters o, v, p, §,&, w € C, R(w) > 0, R(k) >
0, 4 > 0, min{R(J), R} > 0, R(c) > R(b) > 0, and R(p) > 0 be such that

R(p) > max{0, R(y —a — o' = ), R(B — o)}

Then, the following pathway transform (20) formula holds:

— ,/,,/,’_ 0,6k, ab
P, [zl I(Dg_f BB TP 12F1( 5””[ C;tz;w]) (x);~?]=

1 xPret R (o= 4+ )l (p— v+ a+a' +§)
[E@w; )] Fp—BT(p—v+a+T(p—y+a+d)
O&rp fa, b X Lpp=B+ap-—y+atd+p  x
x2f [ C’€(V;s)’w]*4F3[P—ﬂ7p—7+a+ﬁ’,p—7+a+a”g(u;s)
(37)

where £(v; 5) = —1“[1+,/(i’;1)s]

Proof Let L be the left-hand side of (37). Using definition of the P,-transform (20)
and (17), we obtain

_ A ()N (p - B+ )T (p =y +a+a +5)
Fp=Pl(p—vy+a+p)T(p—v+a+a)

5 §X® BOS W (bt k,c—b)  (pilp—B+akp—v+a+a +8%
ST Ble—b) (= Prlp—r+a+Bup—y+ata) K

o0
/[1 + (v — D] =Tty
0

Here, making use of the result (21), we obtain
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_ ( L Lttt T PO (D (p = B+ )T (p = v+ at o’ + )
T In[l 4+ (v = 1)s] Fp—BT(p—vy+a+B)l(p—7+a+a)

k
. x(v=1)
S B (ke = b) (koo — B+ ak(p—+a+a + % (i)
X Z (a) dz
k=0

B(b,c—b) (p=Brlp—v+a+ip—v+a+a) k!

which, upon using Hadamard product series and (4), leads to the right-hand side of
(37).

Theorem 3.10 Let x > 0, the parameters «, 7, p, 6, &, w € C, R(w) > 0, R(k) >
0, > 0, min{R(J), RE)} > 0, R(c) > ROb) > 0, and R(p) > 0 be such that

R(p) < 1 +min{0, R(—P), R(a + o — ), R(a+ 3 — ).

Then, the following pathway transform (20) formula holds:

o]

1 xptatd’—v+lpgra - p+y—a—ad)Tl—p—o —B+NIU=p+p)
[Ew; I rl—-prl—p—a—o =B+ Pl —p—o' +73)

6.&mp) [a, b, ) ILl—p+y—a—ad 1—p—d =B+y,1—-p+4 1
F ; 30 F H
*2h |: c x &) vJ:|)k43|: l—-pl—p—a—ad —B+y,1—p—d +p x &(vys)

' gl .
Iy |:Z1—1 (Dg’f B, ,'tpflel((j-f»’*rﬂ) [0 lz;

~|n

Theorem 3.11 Let x > 0, the parameters o, v, p, 6, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(), R(E)} > 0, R(c) > R(b) > 0, and R(p) > 0 be such
that

R(a) > 0 and R(p) > —min{0, a + G + ~}.

Then, the following pathway transform formula holds:

P, [ZH (D(C)yf”t/’_'2F1(6’M'#) |:a’ [Z; tz; wD (x); si| =

1 xPIrON(p+a+B4+7)
[E@w; )Y Lo+ BT (p+7)

K s b X la ’ +a+ﬁ+7 d
X F(évfs S a ; cw | x F p p :
21 c £v;s) 3 p+B.p+7y E(vss)

Theorem 3.12 Let x > 0, the parameters o, 7, p, 0, &, w € C, R(w) > 0,
R(k) > 0, > 0, min{R(), R(E)} > 0, R(c) > R(Ob) > 0, and R(p) > 0 be such
that

R(a) > 0and R(p) < 1 +min{R(—5 — 7), Rla+ )}

Then, the following pathway transform formula holds:



Certain Image Formulae and Fractional Kinetic Equations ... 19

y S g t
P, |:le (Dgfa’ﬁtplel(o’g’mL) |:a, i; -3 wi|) (x); s] =
Z

1 xp+ﬁ711"(l)1"(1—p—ﬁ)l"(l—p+a+’y)

Ew; )] A —=pld—p—pF+7)
v [a b1 Il—p—Bl—ptaty 1
5 o O &R a, : : ElY P ) :
e fo(lﬁs)w e l—pl—p—0B+~ x £ s)

Corollary 3.13 Let x > 0, the parameters o, 7, p, 9, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(J), R(E)} > 0, R(c) > R(D)>0, R(w)=>0, andR(p) > 0.
Then, the following pathway transform formula holds:

P, [ZH (RL DG, 107 FOEH |:a’ IZ; tz; wD (x); si| =

1 x7 T (p) Genp la, b x Lp x
€l Tp-a) i [ ¢ & S)’w} w2 [P— o E(v; SJ

Corollary 3.14 Let x > 0, the parameters o, 7, p, 9, &, w € C, R(w) > 0,
R(k) > 0, > 0, min{R(), R(E)} > 0, R(c) > R(b) > 0, and R(p) > 0 be such
that

R(a) > 0 and R(p) < 1 + min{R(a)}.

Then, the following pathway transform formula holds:

e t
P, [le (WDS_tf’lel(&’g’”’“) |:a, lg; - w]) (x); s:|
Z

_ 1 xpfaflf‘(l)l"(l—p—i-a)
Ew; )] ra—p)

XZF(&E;H,M) a, b, 1 cw| %o Fy L1—p+a, 1
! ¢ x&wis) l—p " x&wis)

Corollary 3.15 Let x > 0, the parameters o, 7, p, 9, &, w € C, R(w) > 0,
R(k) > 0, u > 0, min{R(J), R(E)} > 0, R(c) > R(bD) > 0, and R(p) > 0 be such
that

R(a) = 0 and R(p) > —min{0, R(y)}.

Then, the following pathway transform formula holds:

_ o s |a, b
P, [z’ I(EKDgffp LFEm [a C;tz;wD(x);S]

_ 1 P 'TDOC(p+ a+7)
s oY C(p+7)

X zF(é’g;“’”) |:a, b, _r 'wi| * o F) [l’ pra+y X i|
! ¢ Ewss) Pty Ewss)
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Corollary 3.16 Let x > 0, the parameters o, 7, p, 9, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(J), R(E)} > 0, R(c) > R(bD) > 0, and R(p) > 0 be such
that

R(a) > 0and R(p) < 1 + min{R(—), R(a+ 7)}.

Then, the following pathway transform formula holds:

P, [z“ (EK DS’_”tP”zFfd’f;””’” [a, IZ; t7; w}) (x); si|

[E@w; ) T(—p+)

w yF &m0 (@b, L o F [P Tat, 1
: ¢ x &vss) l—p+7y " xé&ws)

It is interesting to observe that for taking v — 1 in the P,-transform defined by
(20) reduces to the well-known Laplace transform (22). In fact, we have an interesting
Laplace transform asserted by the following corollaries.

3.3 Laplace Transforms

Corollary 3.17 Let x > 0, the parameters o, v, p, 0, &, w € C, R(w) > 0,
R(k) > 0, x> 0, min{R(), R(E)} > 0, R(c) > ROb) > 0, and R(p) > 0 be such
that

R(p) > max{0, R(y —a — o’ — ), REG — a)}.

Then, the following Laplace transform formula holds:

xPHF L T ()T (p — B+ )T (p—y+a+o + 3)
st Fp—BT(p—v+a+8)l(p—v+a+da)

o . b x Lpp—B+oa,p—v+at+ad +p5 x
FoSmm (452 F , ;=
X 25 5T p—Bop—vratr B p—vrata’

Corollary 3.18 Let x > 0, the parameters o, 7, p, 0, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(), R(E)} > 0, R(c) > R(b) > 0, and R(p) > 0 be such
that

R(p) < 1 + min{0, R(—P), R(a + o —7), Rla+ 5 — N}

Then, the following Laplace transform formula holds:
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L [zlfl (Dg'_a,"g’ﬂ/’ﬁ’tpfl2F1(6’€m'ﬂ) [a b; 5 w]) (x); s:| =

c t
xPtotd =L PP — ppy—a—a )T —p—a —B+)NT —p+ )
sl FrA—-pr(l—-p—a—-o =+ —p—a' +3)

Gngn [a b 1, Ll-pty—a—d l-p—d =f+y1-p+f 1
x<2hy [ Fxst B i p—a—d — B+l —p—a 8 ks

Corollary 3.19 Let x > 0, the parameters o, v, p, 0, &, w € C, R(w) > 0,
R(k) > 0, > 0, min{R(), R} > 0, R(c) > Rb) > 0, and R(p) > 0 be such
that

R(a) = 0and R(p) > —min{0, a + G + ~}.

Then, the following Laplace transform formula holds:

L [zl_' (Dgf’h’/t”_lel(é’ém’m [a, f:; tz; w]) (x); s]

_XITOr (T (p+ o+ B +17)
st Clp+ BT (p+7)

& @y b X Lpp+a+pB+y x
F(()afaﬁal) a PN F » P P [
2 Y o4+ Bty s

Corollary 3.20 Let x > 0, the parameters o, 7, p, 9, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(J), R(E)} > 0, R(c) > R(b) > 0, and R(p) > 0 be such
that

R(a) > 0and R(p) < 1 + min{R(—F — ), R(a + )}

Then, the following Laplace transform formula holds:

_ By, p— vy @y bt
L [z’ I(Dé“”tp L F(O S [a o —;wD (x);s} =
Z

LT A—p—BT (A —p+a+7)
5 P —pl—p—F+7)

- b 1 L1—p—B1l—pt+a+vy 1
x FOGmm |0 - | D ’ ) —
2 ¢’ xs 302 l—p,1—p—-pF+7~ xS

Corollary 3.21 Let x > 0, the parameters o, v, p, 0, &, w € C, R(w) > 0,
R(k) > 0, u > 0, min{R(), R(E)} > 0,R(c) > R(D) > 0, R(a) > 0, andR(p) >
0. Then, the following Laplace transform formula holds:

L |:zl_1 (RL Dg, 10~ FOS [a’ lc); 17; w]) (x); s] =

o=l (O -
X DT (p) » zFl(d,g,h,#) a, b; f; ol %.F, Ip ; x
st T(p—a) s p—a’ s
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Corollary 3.22 Let x > 0, the parameters o, 7, p, 9, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(J), R(E)} > 0, R(c) > R(bD) > 0, and R(p) > 0 be such
that

R(a) > 0 and R(p) < 1 + min{R(a)}.

Then, the following Laplace transform formula holds:

S o t
[ (o [ 5 o] -
Z

rme=l (1 — S e 1 — 1
X () ( p+04) XZFI(o,f_ﬁ,u) a, b,_’w *2F1 l,l p+O[’_
s! L -p) c’ x I—p Xs

5

Corollary 3.23 Let x > 0, the parameters o, 7, p, 9, &, w € C, R(w) > 0,
R(k) > 0, x> 0, min{R(), R(E)} > 0, R(c) > ROb) > 0, and R(p) > 0 be such
that

R(a) > 0 and R(p) > —min{0, R(y)}.

Then, the following Laplace transform formula holds:

L [zl_l (EK Dgft"_lel(é’&K’m [a’ IC); 1z w}) (x); si| =

LT 5.
X () (p—i—a-f—’Y)XzFl(o,g,n,#) abx 1. pllrtatyx
s T(p+7) € P

Corollary 3.24 Let x > 0, the parameters o, 7, p, 6, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(J), R(E)} > 0, R(c) > R(b) > 0, and R(p) > 0 be such
that

R(a) > 0 and R(p) < 1 + min{R(—), R(a + 7)}.
Then, the following Laplace transform formula holds:

. t
L [zl_l (EK D(()thp_lel((s’g’mm [a’ b; - wD (x); S] =
c z

r~lrira - e 1 - 1
X DOrd—p+a+7y) X2F1<5,5,h,,m a, b;—;w o Fy Ll-p+a+y 1
st rd—p+vy ¢ xs

l—p+v " xs

3.4 Whittekar Transforms

Theorem 3.25 Let x > 0, the parameters o, 7, p, 9, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(), R(E)} > 0, R(c) > R(D) > 0, and R(p) > 0 be such
that

R(p) > max{0, R(y —a —a’ = ), R(B — a)}.
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Then, the following formula holds:

[o¢]
/z”‘le‘% Wx,m(12) [(D({)Mf,’ﬂ"ﬂ/”t'”‘lel((s’{:H’“) [a IC); ezt w]) (x)} dz
0

xProta’=1=1 (g + m + %)F(a —m+ %) T(PL(p—B+a)T(p—v+a+ad +3)
n’ Fe—A+13) T(p—BT(p—v+a+8)p—7+ata)

1 _ 1 _ _ / /
XzFl(g.g;K,,,,,)[alz;ﬂ.w]*sﬂ[o+m+2,a m+z,pp=B+a,p—y+ata +ﬁ,ﬂ]

5 )

c=At3.p—Bp—v+a+f.p—v+a+a
(38)

Proof For convenience, let the left-hand side of (38) be denoted by L. Applying
(29)—(38) and changing the order of integration and summation, we get

[ = ppratal—-1 FFp—B+a)l(p—y+a+a +3)
F(p=BT(p—y+a+fp-—v+a+a)
y i(a) BUS (bt k,e—b)  (0ilp—B+a(p—y+ata +0) (0t
ST B b (- Prlp—v+a+ -y +ata) K

o0
/zk”_le_% Wy m(z) dz]

0

substituting nz = v, we get

L = yprota’ =y FMTp—B+a)l(p—y+a+a +3)
Fp—Bl(p—v+a+f)l(p—v+a+ad)
5 i@ BOY W (ke —b) (pi(p—B+ak(p—v+at+ad +8)% (0
S Ble—b) (0= Bulp—y+a+Brp— 7 +a+a TR

o0
/ Yrro—le—3 Wam (@) du]
0

use of (23) gives

w1 Mo +m+ D@ —m+3) T@Lp-F+alp—v+a+a +5)
7o INCEPER S Cp—Bl(p—v+a+f)T(p—y+a+d)

5 i(a) BOSEW (b4 ke —b)  (rlp—B+anp—vy+a+d +8) (o
& T Bl b G- Dy rat D7 tata

(U+m+é)k(0—m+é)k]
P )

In view of (4), we arrive at the desired result (38).

Theorem 3.26 Let x > 0, the parameters «, 7, p, 0, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(J), R(E)} > 0, R(c) > R(b) > 0, and R(p) > 0 be such
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that
R(p) < 1+ min{0, R(=F), R(a +a —7), R(a+ [ -}
Then, the following formula holds:

o0

nz g - b €
/ e E W (2) ’(D{{;" RRRITaPY R [“ o TZ; w]) (x)] dz
0

et H Mo tm+ Do —m+ P TU—p+y—a—a) Tl —p—a = F+PI(1—p+0)
- ne To—-A+1) Frl—pll—p—a—-a +B8+NT(0 —p—a +3)

X Izﬂwif;mm [a b, i'w]*

H
c xn

F [a+m+%,afm+%,17p+'yf(y7<y’,17p7(y’7ﬂ+'y,l7p+/3’. € “
sFy ;
xn

c-At i l-pl-p-—a-a+8+y1-p-—ad+0
Theorem 3.27 Let x > 0, the parameters o, v, p, 6, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(J), R(E)} > 0, R(c) > R(b) > 0, and R(p) > 0 be such
that
R(a) > 0 and R(p) > —min{0, a + G + ~}.

Then, the following formula holds:

o0
/z”’le*% Wi.m(n2) [(Dgf”’zpleﬁf:“*” [a lg; ezt; w]) (x)] dz
0

T 4+m+ Do —m+ )T (p+a++7)

o Fle—A+1) T(p+BT(p+7)
Lg_m+l
XZFI((;,&W[ab;s_x;w}*4F3[o+m+2,0 ml+2,p,p+oz+5+’>’;5_x:|
c 7 0—)\+§,p+ﬁ,l)+’}/ n

Theorem 3.28 Let x > 0, the parameters o, 7, p, 6, &, w € C, R(w) > 0,

R(k) > 0, > 0, min{R(), R} > 0, R(c) > ROb) > 0, and R(p) > 0 be such
that

R(a) = 0and R(p) < 1+ min{R(—F — ), Rla + 1)}

Then, the following formula holds:

o0
/z”fle’% Wi m(1z) {(Dg"_ﬂ’”t”’lel(é’f;“‘#) [a lc); ?; w]) (x)] dz
0

x4+ m 4 T —m+3) T —p— BT —p+a+7)
R Fo—A+3) FrA—pTl—p—-3+7)

w o FOEHn) ab,i_w w4 Fs a+m+%,o—m+%,1—p—ﬁ,1—p+a+7.i
1 ¢’ xn’ * U—)\—i—%,l—p,l—p—ﬁ—l—fy " xn
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Corollary 3.29 Let x > 0, the parameters o, 7, p, 9, &, w € C, R(w) > 0,

R(k) = 0, p = 0, min{R(6), R(E)} > 0, R(c) > R(D) > 0, R() = 0,andR(p) >
0. Then, the following formula holds:

oo
/Zo'flef% W)\,m(nz) ’(RL D8+tp712F](5,£§K,#) [a lc?’ ezt w}) (x)} dz
0

_ W' Tot+m+PLo—m+3) T

n° Fle—XA+13) Fp—)
s
c 0—>\+2 p— n

Corollary 3.30 Let x > 0, the parameters ., 7, p, 9, &, w € C, R(w) > 0,
R(k) > 0, > 0, min{R(), R()} > 0, R(c) > Rb) > 0, and R(p) > 0 be such
that

R(a) > 0and R(p) < 1 + min{R(a)}.

Then, the following formula holds:

/ e T W (n2) [(WD;;zﬂ—'zFfé-fm.m [aﬁ E;Z D « )]
0

_ I To+m+ HIe—m+ 3T —p+a)

n Flo—A+3) T —p)
R 11
sz](d’g;K'“) ab;i;w *3F gtmt o m1+2’1 p—}—a;i
¢’ xn c—A+s51-p xn

Corollary 3.31 Let x > 0, the parameters o, 7, p, 9, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(J), R(E)} > 0, R(c) > R(bD) > 0, and R(p) > 0 be such
that

R(a) > 0 and R(p) > —min{0, R(y)}.

Then, the following formula holds:

o0
/z”_le_%WA,m(UZ) [(EK Da ’Ytp 1 F(ﬁff»u) |:a b, ezt wi|) (x)] dz
0

X' To4+m+ )T —m+HT(p+a+7)
n° T(@—XA+3) Lo+

szl((S’f;H'#) ab;i;w * 3 stmtzo m+2,p+a+7 =
c a—/\+2,p~|—7 n
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Corollary 3.32 Let x > 0, the parameters o, 7, p, 9, &, w € C, R(w) > 0,
R(k) > 0, p > 0, min{R(J), R(E)} > 0, R(c) > R(bD) > 0, and R(p) > 0 be such
that

R(a) > 0and R(p) < 1 + min{R(—), R(a+ 7)}.

Then, the following formula holds:

o0
0 5 b €z
/ 7 E Wy (2) [(EK Dyt F S [a G w]) (x)] dz

_x'Tlo+m+ NI —m+ )T - p+a+y)

n” T —XA+3) Fl=p+)
1 5 _ 19 _
XzFl(a,g;m,,l) ab;i;w 3P oct+m+5,0 ml+2,1 p+a+7;i
¢’ x o—A+s5.1—p+y xn

4 Fractional Kinetic Equations Involving Extended
Hypergeometric Function

In this section, generalized fractional kinetic equation involving extended hyperge-
ometric function is established as Theorems.

Theorem 4.1 Ifd > 0, p > 0, R(w) > 0, R(k) >0, x> 0; min{R(), RE&)} >
0; R(c) > ROb) >0, |dp| < 1, then the solution of equation

'

N(t) — N o F5m [a ’Z; ; w:| = —d’yD, P N(t) (39)
is given by
< BOERO(p 4k, c—b) , oo
N(t) = No > _(a) t*Ep k1 (—d"1?)

s B(b, c — b)

where E,, g(x) is the generalized Mittag—Leffler function given by (24).

Proof Applying Laplace transform (22) on (39), we have
L{N@); s} = No L [zFﬁ*“’*“) [“ b w} ;s] —d"L{oN, " £(1); 5)

use of (28) gives
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T S BOSERG kb )
L{N®); s} = No (/e ’;(a)k Bbc—b) o —dPsTPL{N(1); s}
4 -

therefore,

o - e
BOSEI (b 4k, ¢ — b) 1
1+ LN 5) = No D (a2 PEEEZD [ ot
k=0

B(b, c — b) k!
0

this gives,

o0

BOEH (b 4k c—b) 1 1
No > (a)y—2 -1

LinN@: sy = Bb.c—b)  s14drsr

After simplification of above equation, we get

= BOEEW(p ko —b) [ <=
L{N(1); s} = No D_(a)—= btk )[Z(—l)fd'”s—“”*"“)] (40)
k=0 r=0

B(b,c —b)
Taking inverse Laplace transform of (40) and using L™ {s~7; t} = F (p), we obtain
o .
BOSRI (b + k, ¢ — b,
N() = N, w ’ D' dP"s —(pr+k+1)
(1) ogwk Bbo—5) Z( )
o
B(‘;f’”‘)(b+k c—b) (prk
=N a drr————
OZ;( T Z( U T
o o0
B(55“”)(b+k c—Db) (—dt)Pr
= No D (@)= Y
— (b.c—b) L T(pr+k+1)

hence,
o0

B/(M;mu)(b +k,c—
N(t) = No D (a)—2
k=0

b) .
t"E —drt?
B(b, c_ b) p,k+1( )

Theorem 4.2 Ifd > 0, p > 0, R(w) > 0, R(k) >0, x> 0; min{R(J), RE)} >
0; R(c) > ROB) >0, |d | < 1, then the solution of equation

N(t) — N, F“““)[“bdﬁz!’ :|=—df’0D,"’N(t) 41

is given by
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o BOSEO(p 4k, ¢ — b) (dPtP)k

N()=No ) (a)
,; Bb.c—b) k!

F(Pk + I)Ep,pk-H (_dptp)
(42)

Proof Applying Laplace transform (22) on (41), we have
L{N(1);s} = No L [2F1(5’£m’”) [" b w} ;s} —d"L{oN, 7" £ (2): 5}
using (28), we get

B bt ke —b) @)
B(b.c —b) k!

L{N(1); s} = No < / ey (ak
Y k=0

0

t) —dPsTPL{N(t); s}

therefore,

oo B(é,g;n,ﬂ)(b +k c— b) dpk 0
1+dPs ") LN (1); s} = N s : ) R
(1+ds™")L{N(): s) OZ;(“)" Bb,c—b) K /e

0

hence,

o0 S ¢
BOSHI (b 4k, ¢ — b) dP* T'(pk + 1) 1
L{N(1); s} = N < ’ -

(N(): s) ()k;(a)k Bhoc_b & s 11dnsr

finally,

o0 (CRSTAD) k oo
B b+k,c—b)dr _
L{N(1); s} = No Y _(a) btke )Hr(pk+1)[2(—1)fdprs <pr+pk+1>]
k=0 :

B(b, c — b) g
(43)
Taking inverse Laplace transform of (43) and using L™'{s~7; t} = %, we obtain
o0 (80,85, 10) k 00
B! (b+k,c—b)dP . _
— r DL 1y gPrg—(pr+pk+l)
N(t) = No Y_(a) Bbe—p T @ktD D (=1)yd”s
k=0 r=0
0 (6,835, p1) pk s r+pk
BY (b+k, c—b)dr Pr+p
= N —TI(pk+1 -drV —
Og(“)" B, c—b) gy Lk )[g( ) F(pr+pk+1)}
00 [CRSTND) k 00 "
B, (b+k,c—Db) (tPd?) (=dt)?
= N I'(pk+1 _
Og(a)" Bb.c—b) Lkt ){§ T(pr + pk + 1)]

In view of definition of Mittag—Leffler function (24), we obtain desired
result (42).
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Theorem4.3 If d >0,7>0,d #n,p > 0,Rw) >0, R(k)>0,x>0; min
{R(), R} > 0; R(c) > R(D) >0, |7S7—ﬁ| < 1, then the solution of equation

N () = No 2 F{"" [“ b w} = —11"oD "N (1) (44)

is given by

o]

BOSRI (b 4k, ¢ — b) (dPtP)k
N(t) = No D _(a)—=
k=0

B(b, c — b) k!

I'(pk + 1)Ep,pk-ﬁ-l (_nptp)
45)

Proof Applying Laplace transform (22) on (44), we have
L{N(1):s} = No L [zFf““’"'“’ [“ b w} ;s] — 1" L{oN: " £ (): 5)

using (28), we obtain

[CRSTND) . k
N(l) (/ 7” Z(a) Bu.; (b +k, C b) (dptp) dt) _ npspr{N(t); S}

B(b, c —b) k!

therefore,

o0 - o0

BOSEW (b + k. c —b) dP¥

(1 +n"s ")L{N(t): s} = No D_(a)e—= oD /e’”tp" dt
k=0

B(b,c —b) k!
0
This leads to
00
BOSRI (b + k, ¢ — b) dP* T'(pk + 1) 1
L{N(t); s} = N, = ’ —
(N(): s} = No D () B(b,c —b) L /L
finally,
BYS M (b 4k, ¢ — b) dP* v pr (o
L{N(t); s NOZ(a)k B —b) —F( k+1) Z(;(—l) P s~ (PrtpktD)

(46)

Taking inverse Laplace transform of (46) and using L™'{s~7; t} = F o ), we obtain
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N(t) = No D (a)
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s B/f)é'é;’{'ﬂ)(b +k,c—b) drk
B(b,c —b) k!

o0
T(pk + l)L_l [Z(_l)rnprs—(pr+pk+l)}
k=0 r=0

00 [CRITAD) N k Sl r+pk
B, b+ k,c—b)dP tpPrrp
= No E (@)k o F(pk+ 1) E D"
k=0 : r=0

B(b,c—b) C(pr+pk+1)
00 (0,855, 4) k 00 r
B, b +k,c—b) (tPdP) (—nt)?
=N, 2 C(pk+1 z L
0 k_o(a)" B(b,c —b) kD [r_o T(pr+ pk+1) }

view of definition of Mittag—Leffler function (24), we obtain desired

result (45).

Remark 4.1 1Itis interesting to observe that for x = p = 1 in Theorems 2.1, 2.2, 3.1,
3.2, 3.25, 3.26 and Corollaries 3.17, 3.18, we obtain results given by Agarwal et al.
[31].
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The Compact Approximation Property
for Weighted Spaces of Holomorphic
Mappings

Manjul Gupta and Deepika Baweja

Abstract In this paper, we examine the compact approximation property for the
weighted spaces of holomorphic functions. We show that a Banach space E has
the compact approximation property if and only if the predual G, (U) of the space
H,(U) consisting of all holomorphic mappings f : U — C (complex plane) with

sup v(x)|| f(x)|| < oo has the compact approximation property, where v is a radial
xeU
weight defined on a balanced open subset U of E such that H,(U) contains all

the polynomials. We have also studied the compact approximation property for the
weighted (LB)-space V H (E) of holomorphic mappings and its predual VG (E) for
a countable decreasing family V of radial rapidly decreasing weights on E.

Keywords Weighted spaces of holomorphic mappings + Approximation property -
Compact approximation property
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1 Introduction

The approximation property plays a vital role in the structural study of Banach
spaces and appeared for the first time in the book by Banach [4]. A systematic study
of this concept was taken up by Grothendieck [26] in the year 1955 who consid-
ered the approximation property, bounded approximation property, and the basis
property. At present, we have several variants of this property such as metric approx-
imation property, compact approximation property, strong approximation property,
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p-approximation property, and ideal approximation property, cf. [8, 20-22, 34-36,
45, 50], etc. As the identity operator on the space is approximated by linear opera-
tors having simpler representation in the study of the approximation property, there
are three standard tools for studying approximation property for spaces of holo-
morphic mappings: e-products, linearization, and S-absolute decompositions. The
notion of e-products for locally convex spaces X and Y written as XeY introduced
by L. Schwartz is defined as the space £,(Y/; X) of all continuous linear operators
from Y/ to X, endowed with the topology of uniform convergence on equicontinu-
ous subsets of ¥, where Y/ is the topological dual of ¥ equipped with the topology
of uniform convergence on compact subsets of Y. Using the method of e-products,
the study of the approximation property for spaces of holomorphic mappings was
initiated by Aron and Schottenloher in their pioneer work [2] and was further car-
ried out in [14-19, 27, 29, 41, 49]. Through linearization results, one identifies a
given class of holomorphic functions defined on an open subset U of a Banach space
E with values in a Banach space F, with the space of continuous linear mappings
from a certain Banach space G to F, i.e., a holomorphic mapping is being identi-
fied with a linear operator and so one can pursue the study of the approximation
property for spaces of holomorphic mappings by this method. The first linearization
theorem for such spaces was obtained by Mazet [38] in the year 1984. Almost six
years later, J. Mujica obtained a linearization theorem for H* (U; F), the space of
bounded holomorphic mappings defined on an open subset U of a Banach space E
with values in F'; indeed, the space H*° (U ; F) is being identified with L(G*°(U); F)
where G (U) is the predual of H*°(U). Using this linearization theorem, Mujica
proved several results characterizing the approximation property for E in terms of the
approximation property for H*(U) and G*°(U). This study has further been contin-
ued by E. Caliskan in [15-19]. The study of the approximation property for a locally
convex X having Schauder decomposition is characterized through the approxima-
tion property for the subspaces forming its Schauder decomposition; indeed, if a
sequence {X, },>1 forms an S-absolute decomposition for a locally convex space X,
then X has the approximation property if and only if each X,, has the approxima-
tion property. As the sequence of spaces of m-homogenous polynomials forms an
S-absolute decomposition for their parent space, this method has been proved to be
useful in such a study.

Weighted spaces of holomorphic functions defined on an open subset of a finite
or infinite dimensional Banach space have been studied widely in the literature by
several mathematicians. Whereas for the results in the finite dimensional case, we
attribute to the contributions of K.D. Bierstedt, J. Bonet, A. Galbis, W.H. Summers,
R.G. Meise, Rubel, and Shields [9-13, 46] etc., the infinite dimensional case was
introduced by Garcia, Maestre, and Rueda in [25] and further investigated by Beltran
[6, 7] Jorda [32], Rueda [47], etc. Though Mujica and Caliskan considered the
approximation property for spaces of bounded holomorphic mappings, we initiated
this study for weighted spaces in our work [27-29]. In the present article, we consider
the compact approximation property for such spaces.

In Sect. 3, we show that a Banach space E has the compact approximation property
if and only if the predual G, (U) has the compact approximation property for a radial
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weight v defined on a balanced open subset U of E such that H, (U) contains all the
polynomials. Also, it has been shown that E has the compact approximation property
if and only if each weighted holomorphic mapping can be approximated by such a
map with relatively compact range.

In Sect. 4, we introduce a locally convex topology 7/, , and prove a characterization
for the 7/, ,-denseness of weighted spaces of holomorphic mappings with relatively
compact range in H,(U; F).

Finally, in the last section, we study the approximation properties for the weighted
(LB)-spaces V H(E) defined corresponding to a countable decreasing family V of
radial rapidly decreasing weights and its predual V G (E); indeed, it is proved that E
has the approximation property if and only if V G (E) has the approximation property.
Also, this result holds for the compact approximation property for suitably restricted
family V of weights.

2 Preliminaries

Throughout this paper, E and F denote complex Banach spaces with closed unit
balls Br and Bp, respectively. The symbols X’ and X}, respectively, stand for the
algebraic and strong topological dual of a locally convex space X. The notation X* is
used for X in case of a normed space X. The symbols N, Ny, and C are, respectively,
used for the set of natural numbers, N U {0}, and the complex plane.

For each m € N, L(™E; F) is the Banach space of all continuous m-linear
mappings from E to F endowed with the sup norm. A mapping P : E — F is
a continuous m-homogeneous polynomial if there exists a continuous m-linear
map A € L("E; F) such that P(x) = A(x,...,x), x € E. The space of all m-
homogeneous continuous polynomials from E to F is denoted by P(" E; F) whichis
aBanach space endowed with the norm || P|| = sup || P(x)||.For F = C,P("E; C)

&
is written as P(" E). A continuous polynomial P is a mapping from E into F which
can be represented as a sum P = Py + Py + --- + P, with P, € P("E; F) for
m =0,1,...,k. The vector space of all continuous polynomials from E into F
is denoted by P(E; F). A polynomial P € P("E, F) is said to be compact if it
takes bounded subsets of E to relatively compact subsets of F or equivalently if
P(Bg) is relatively compact in F. The collection of all compact m-homogenous
polynomials is denoted by Py (" E; F), and for m = 1, we get KC(E; F), the class of
all compact linear operators from E to F.

A mapping f from E to F is said to be weakly uniformly continuous (weakly
continuous) on bounded sets if for each bounded subset B of E (for each x € B) and
€ > 0 there exists ¢1, ¢2,..., ¢, € E* such that

[fx) = fll <e
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whenever x,y € B (y € B) with |¢;(x — y)| <6, for each i = 1,2,...,n. The
space of all polynomials which are weakly uniformly continuous (weakly continu-
ous) on bounded subsets of E is denoted by P, (E, F)(P,(E, F)).

A mapping f : U — F is said to be holomorphic, if for each £ € U, there exists
a ball B(&, r) with center at ¢ and radius r > 0, contained in U and a sequence
{P7 f(£)}3, of polynomials with P/ f(£) € P/E; F), j € Ny such that

f) =D PIfE) -9 ()

=0

where the series converges uniformly for each x € B(¢, r). The space of all holo-
morphic mappings from U to F is denoted by H(U; F). For F = C, we write H(U)
for H(U; C).

A weight v is a continuous and strictly positive function defined on an open
subset U of a Banach space E. A weight v defined on (i) a balanced open set U is
radial if v(tx) = v(x) for all x € U and t € C with |f| = 1 and (ii) E is said to be

rapidly decreasing if sup v(x)||x]|" < oo for each m € N. Let us quote from [27]
xekE

the following: The weighted space

Hy (U F) ={f e HWU: F) : I fllv = SHBU(X)IIf(X)II < oo}

of holomorphic functions is a Banach space endowed with the norm || - ||, with closed
unit ball B,. For F = C, we write H,(U) = H,(U; C).

Proposition 2.1 Let v be a weight defined on an open subset U of a Banach space
E. Then, for given m € N, following are equivalent:

(@) P("E,F) C Hy(U, F) for each Banach space F.
(d) P("E) C Hy(U).

Proposition 2.2 The topology Ty, restricted to P(" E) coincides with the sup norm
topology.

Since the closed unit ball B, of H, (U) is 19-compact, it follows by Ng’s Theorem
cf. [44], H,(U) is a dual Banach space and its predual is defined as

G,(U) = {¢ € H,(U) : ¢| B, is Tp-continuous }

which is endowed with the topology of uniform convergence on the set B,.

Theorem 2.3 (Linearization Theorem) For an open subset U of a Banach space
E and a weight v on U, there exists a Banach space G,(U) and a mapping A, €
H,(U, G,(U)) with the following property: For each Banach space F and each
mapping f € Hy(U, F), there is a unique operator Ty € L(G,(U), F) such that
Tt o A, = f. The correspondence ¥ between 'H,, (U, F) and L(G,(U), F) given by
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V(f) =Ty

is an isometric isomorphism. The space G,(U) is uniquely determined upto an iso-
metric isomorphism by these properties.

A simple consequence of the above linearization theorem is

Proposition 2.4 For a weight v defined on an open subset U of a Banach space E
satisfying P(E) C H,(U), E is topologically isomorphic to a complemented sub-
space of G, (U).

Let us also recall the locally convex topology 74 on H, (U, F) which is gener-

ated by the family {p; 7 :a = (a;) € g, A= (Aj), A; being finite subset of U
for each j} of semi-norms defined by

Pa.a(f) = sup(ey; inf v(x) sup || fF(V)ID.
jeN T X€4; yEA;

It can be easily checked that

T0 < TM =T, 2)

on H,(U, F).Forv = 1, the space H, (U, F) = H*(U, F) and the topology 7p4 =
Tyon H*®(U, F); cf. [41].

Proposition 2.5 Let E and F be Banach spaces. For a weight v on an open subset
U of E with P(E) C H,(U), Tamq coincides with 1o on P("E; F) for each m € N.

Proposition 2.6 Let E and F be Banach spaces. For a radial weight v on a bal-
anced open subset U of E with P(E) C H,(U), the space P(E; F) is Taq-dense in
Hy(U; F).

Theorem 2.7 Let E and F be Banach spaces, and v be a weight on an open subset U
of E. Then, the mapping V : (H,(U; F), Tam) = (L(G,(U); F), 7.) is atopological
isomorphism.

Let
H,(U)® F ={f € Hy(U, F) : f has finite dimensional range}
and
H, (U, F) ={f € Hy(U, F) : vf has arelatively compact range}.

Then, we have

Proposition 2.8 Let U be an open subset of a Banach space E and v be a weight
on U. Then, for any Banach space F,
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(a) feH,(U)® F ifand only if Ty € F(G,(U); F), and
(b) feH,(U; F)ifandonly if Ty € K(G,(U); F).

A locally convex space X is said to have the approximation property if for
every compact set K of X, a continuous semi-norm p on X and e > 0, there exists

a finite rank operator T = T, ¢ such that sup p(T (x) — x) < € and the compact
xekK
approximation property (CAP) if there is a compact linear operator 7 such that

sup p(T(x) —x) <e.

K
The following is quoted from [27]

Theorem 2.9 Let E be a Banach space and v be a radial weight on a balanced
open subset U of E such that H,(U) contains all the polynomials. Then, E has the
approximation property if and only if G,(U) has the approximation property.

Similar to the characterization of AP given by Grothedieck [26] and also given in
[37], we have the following result from [16]

Theorem 2.10 For a Banach space E, the following are equivalent:

(i) E has the compact approximation property.

(ii) For every Banach space F, K(E; E) * = L(E; E).
(iii) For every Banach space F, KC(F, E)Tr = L(F; E).
(iv) For every Banach space F, K(E; F) = K(E; F).

Using the definition of the CAP, one can easily prove

Proposition 2.11 Let E be a Banach space with the compact approximation prop-
erty. Then, each complemented subspace of E also has the compact approximation

property.
The space Q(™ E) defined as

QME) ={¢ € P("E) : ¢|B,, is To-continuous}

is the predual of P("E), m € N, cf. [48]. It is a Banach space equipped with the
topology of uniform convergence on B,,, the unit ball of P(" E). Connecting the
CAP for a Banach space E with the CAP for Q(" E), E. Caliskan [16] proved.

Proposition 2.12 Let E be a Banach space. Then, E the compact approximation
property if and only if Q("E) has the compact approximation property for each
m e N.

Analogous to Proposition 2.2 in [42], we have.

Proposition 2.13 Let E and F be Banach spaces such that E has the compact
approximation property. Then, P,("E; F) is T.-dense in P("E; F) for eachm € N

For the following, one may refer to [3], cf. also [1].
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Proposition 2.14 Let E and F be Banach spaces. Then, P, (E; F) C Py(E; F).

A sequence of subspaces {E,};°, of a Banach space E is called a Schauder
decomposition of E if for each x € E, there exists a unique sequence {x,} of vectors
x, € E, for all n, such that

oo
X = an = lim u,(x)
1 m—0o0
n=

where the projection maps {u,,}°°_, defined by u,,(x) = > xj, m > 1 are con-
j=1

tinuous. Let § = {(a)}52, 1 @, € C, n > 1 and lim sup |ozn|nl < 1}. A Schauder
n—0oQ
decomposition {E,}, is said to be S-absolute if (i) for each 3 = (3;) € S and
[e] o0
x= Y x;€E, f-x=7> fjx; € E and (ii) if p is a continuous semi-norm on
j=1 j=1

o0

E and 8 € S, then ps(x) = > |5;|ps(x;) defines a continuous semi-norm on E.
j=l
Following is proved in [15].

Proposition 2.15 If {E,}:°, is an S-absolute decomposition of the locally convex

space E, then E has the CAP if and only if each E, has the CAP.

For more background and details about the theory of infinite dimensional holo-
morphy, Schauder decompositions, and the approximation properties, we refer to [5,
23, 24, 26, 37, 40, 43] and the reference given therein.

3 The Compact Approximation Property for G,(U)

This section is devoted to the study of the compact approximation property for H, (U)
and its predual G, (U).
Let us begin with

Lemma 3.1 Let v be a weight on an open subset U of a Banach space E such that
P(E) C Hy(U). Then,

sup v(x)|lx||" < oo

for eachm € N.

Proof Letm € N.Foreachx € U, choose ¢, € E* suchthat|¢,| = 1and ¢, (x) =
lx|l. Write B = {¢7 : x € U}. Then, B is a ||.||-bounded subset of P(" E). Hence,
by Proposition 2.2, B is ||.||,-bounded. Consequently,
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sup v(x)[|lx[|™ < sup sup v(y)|dy (¥)] < oc.
xeU xeU yeU

O

Theorem 3.2 Let v be a radial weight on a balanced open subset U of a Banach
space E such that P(E) C H,(U). Then, the following assertions are equivalent:

(i) E has the compact approximation property.

(i) P,(E, F)™ =H,(U, F) for each Banach space F.
(iii) Pr(E, F)™ = H,(U, F) for each Banach space F.
(iv) ‘HS(U; F) ™™ = H,(U, F), for each Banach space F.
(v) Gy (U) has the compact approximation property.

Proof ()= (ii): Let f € H,(U; F) and p be a Ty -continuous semi-norm on
H,(U, F). Then, there exist P € P(E;F) such that p(f—P) <5 by
Proposition 2.6. Write P = Py + Py +--- P, P; € PUE,F),0< j<m. Then,

for each j, 0 < j < m, there exist Q; in P,,( E, F), such that
(P~ Q) <
—0) < —.
PR / 2m

by using Propositions 2.5 and 2.13. Write Q = Qo+ Q; + - - - + Q. Clearly, O €
Pw(E, F)and p(f — Q) <e.

(ii) = (iii) follows by Proposition 2.14.

(iii) = (iv): It is enough to show that P,(E; F) C H,(U; F) for each j e
N. Consider P € P,(YE; F). By Lemma 3.1, supv(x)|lx|/ = K; < co. Hence,
v(U)P(U) C K;P(Bg). consequently, v(U) P(U) is relatively compact in F.

(iv) = (v): Take F = G,(U) in (iv). Then, by Theorem 2.3 and the hypothesis, A, €
HE(U; G, (U))™ . Now, H5(U; G,(U))™ canbeidentified with (G, (U), G, (U)) *
via the map W in view of Theorem 2.7 and Proposition 2.8(b). Since Ta, 0 A, = A,,
W(A,) = I, the identity map on G, (U). Thus, I € K(G,(U); G,(U)) *.

(v) =(i) follows by Propositions 2.4 and 2.11. O

Proposition 3.3 For a weight v defined on an open subset U of a Banach space E,
K(G,(U), F)" = L(G,(U); F) if and only if HS(U; F) M = H,(U; F) for each
Banach space F.

Proof Assume K(G,(U), F)T‘ = L(G,(U); F). Take f € H,(U; F). Then, by
Theorem 2.3, Ty € L(G,(U); F).Byhypothesis, thereexistsanet (T,) C K(G,(U), F)
such that 7,, = T;. Now, corresponding to each «, we have f, € H{(U; F) such
that Ty, = T, by Proposition 2.8(b). Using Theorem 2.7, we get f, BELN f. Hence,
Ho(U; F) ™ = H,(U; F).

Conversely, for T € L(G,(U), F), there exists f € H,(U, F) suchthat T =T,
by Theorem 2.3. Consequently, by hypothesis, we can find a net { f,,} C HS(U; F)
such that f, SEUN f. Thus, (Ty,) C K(G,(U), F) by Proposition 2.8(b) and T,, =
Ty =T by Theorem 2.7. O



The Compact Approximation Property for Weighted Spaces ... 41

Writing H¥ (V; E) = H{(V; E) for v = 1, the final result of this section charac-
terizes the compact approximation property for the space E in terms of H(V; E),
vis-a-vis H¥ (V; E), as follows:

Theorem 3.4 Let E be a Banach space. Then, for each Banach space F, the fol-
lowing are equivalent:

(1) E has the compact approximation property.
(i) H5(V; E) M = H,(V,E), for each open subset V of F and weight von V.
i) HE(V; E) M = H>®(V, E), for each open subset V of F.

Proof (1)=(ii): Assume that E has the compact approximation property. Then,
by taking F = G,(V) in Theorem 2.10(ii), K(G,(V), E) * = L(G,(V), E). Thus,
He(V; E) * = H,(V, E) by Proposition 3.2.

(iii): Follows from (ii) by taking v = 1.

(iii))=(i): cf. Theorem 5 of [16]. O

4 The Topology 7}, on H,(U; F)

Analogous to the topology 7, we introduce another locally convex topology
T//M on H,(U, F) . It is generated by the family {g;z:a = (a;) € caL, A=
(A;), Ajbeing finite subset of U for each j} of semi-norms given by

9. x(f) = sup(a; sup v(X)[|f (D).

jeN X€EA;

Concerning this topology, we have
Proposition 4.1 For a weight v on an open subset U of a Banach space E, we have:

(i) 70 <Tm < Thy <7y, on Hy (U, F).
(i) 7h\4|B = 19|B forany | - |l,- bounded set B.

Proof (i) Clearly, Toq < 7). In view of (2), it suffices to prove 7, < 7y, which
follows from the inequality, g; 5 (f) < llallooll flv-

(ii) The proof is analogous to the one given in [27]. However, for the sake of
completeness, we outline the same. Let B be a bounded set in (H, (U, F), || - I|v).
Then, there exists a constant M > O such that || f||, < M, forevery f € B. Consider
a T, -continuous semi-norm ¢ given by

q(f) = sup(a; sup v f (), f € Ho(U, F)

JjeN X€EA;

where (o) € c(“; and (A ) is a sequence of finite subsets of U. Fix € > 0 arbitrarily.
Then, there exists mq € N such that
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€
—, Vj > my.
M J 0

aj <

Write K = |J A;. Then, K is a compact subset of U. Note that

Jj<mo

sup (a; sup v)[I(f =)D = L [[@lloopx (f — 9)

j<my X€EA;

where L = sup v(x). Thus,

xeK
p(f —g) < € whenever pg(f —g) <0

for f, g € B, where § = . This completes the proof. O

€
2LJall

For f € H,(U; F), let us define S, f(x) = > ;_, %ﬁmf(O)(x) and C, f(x) =
ﬁ ZZZO Sk f(x). Then, [|C,,(f)X) |, < || fll, foreach f € H,(U; F) andn € N,
cf. [27].

As a consequence of the above proposition, we derive the following result similar
to Proposition 2.6

Proposition 4.2 Let E and F be Banach spaces. For a radial weight v on a bal-
anced open subset U of E with P(E) C H,(U), the space P(E; F) is ) (-dense in
Hy(U; F).

Proof Let f € H,(U, F). Then, the set {C,(f) : n € Ny} is a | - ||,-bounded in

Hy(U, F). As C, f — f in (H(U, F), 19), the result follows by Proposition 4.1

(ii). O
Using the above proposition, we prove

Theorem 4.3 Let v be a radial weight on a balanced open subset U of a Banach
space E such that P(E) C Hy(U). Then, for each Banach space F, the following
are equivalent:

(a) vi—'ly € He(U; E)™ for each i € N, where Iy : U — E is the inclusion
mapping.
(b) HS(U; F) ™ =H, (U, F).

Proof (a)= (b): Let f € H,(U, F) and g be a 7, -continuous semi-norm given as

q(f) = sup(aj sup v(x) | f(x)[)

jeN X€EA;

where (a;) € ¢j and (A;) is a sequence of finite subsets of U. Then, by

Proposition 4.2, there exists P € P(E; F) such that

q(f — P) <§ 3)
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Write P = Py+ Py + - P,,, P, € P(E, F),0 <i <m.Fixi,1 <i < m arbitrar-
1
ily. Define K = |J {(a; sup v(x))7y : y € A;}J{0}. Then, K is a compact subset

jeN XEA;
of U, cf. [27, Proposition 4.4], and there exists a 6 > 0 such that

1P (x) — P(y)| < Zi foreachx € K,y € E with ||[x —y|| < § 4)
m

Since ¢;(f) = sup((« j)zl* sup v(x) || f () is a T/’Vl-continuous semi-norm, there
jeN X€EA;

exists fi € HS(U; E)T}” by (a) such that

gy — f) = sug((a,-ﬁ sup () [T (x) — fi]) < 6 (5)

Jj€ X€A;
Let g; = v'"' P o f;. Clearly g; € HS(U; F). Note that

(aj sup (X)) lx — v T () f)| < ()T sup v(x) v (x) = fi(x)].

XEA; XEA;

Therefore, by (4) and (5), we have

q(P; — gi) = sup | Pi((aj sup v(x))7x) — Py(aj sup v(x))iv' "7 () fi(x))]| < i

JjeN XEA; XEA;

Write g =go+ g1 + g2+ -+ gn, where go = Py. Then, g € H{(U; F) with
p(f — g) < ¢, thereby proving (b).

(b)=(a): Since sup v%(x)||x|| < oo foreachi € Nby Lemma 3.1, ||v%’1IU||v <
X€EA;

00. Thus, (a) follows. U

Remark 4.1 (a). The above result is more general than [16, Theorem 5]; indeed,
for v =1, TpAq = T = 743 (b). Since Taq < T, HS(U; FY ™ CHS(U; F) ™ =
‘H,(U, F) and so the implication (a) = (b) is true for 7 also. However, it would
be interesting to know the non-constant weights for which 7o = 7).

5 Weighted (LB)-Spaces and Approximation Properties

Let A be a directed set and {(X,, 7,) : « € A} be a family of locally convex spaces
such that fora < 38, X, C X3, X = U X, and I, 5 : X, — Xg be the continuous

aeA
inclusion maps with 7, 3 o I, = I. In this chapter, we consider the inductive limit

7 as the finest Hausdorff locally convex topology for which each inclusion map
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I, : X, — X is continuous. We write (X, 7) = l'i)n(Xa, 7,). If A is countable and

aeA
each X, is a Banach space, then (X, 7) is said to be an (LB)-space.

Let {(Y,, 7o) : @ € A} be a family of locally convex spaces such that for each
o> f3, mq 3 Yo = Ygis continuous linear map and 7, 3 o mg = m,, where 7, are
the canonical mappings from Y = {(x4)aea : Ta.s(x3) = x, for each o < B} to Y.
The space Y endowed with the weakest topology on Y such that all the canonical
mappings 7, are continuous is the projective limit of the above system and is written
as (Y, 1) = 1(i1_n(Ya, Ta)- A projective limit (Y, 7) = 1(i£1(Ya, T,) 18 said to be reduced

aeA aelA
if each 7, (Y) is dense in Y,, for each o € A.

Proposition 5.1 ([33]) Let (Y, 7) = l(ln Y, be a reduced projective limit such that

aeA
each Y, has the approximation property. Then, Y has the approximation property.

For the theory of projective and inductive limits, we refer to [30, 31, 33].

Let us now consider inductive limit of weighted spaces of holomorphic functions.
Assume that V = {v,} is a countable decreasing family, i.e., v,4; < v, for each n,
of radial rapidly decreasing weights on E. Corresponding to V, inductive limit of
weighted spaces is defined as VH(E) = |-, Hy, (E) endowed with the locally
convex inductive topology 77. Since the closed unit ball B,, of each H,, (E) is 1
compact, V H(E) is complete by Mujica’s completeness theorem, namely,

Theorem 5.2 ([39]) Let (E, T) = li)n E, be an (LB)-space, and suppose that there
neN
exists a locally convex Hausdorff topology T < T on E such that the closed unit ball

B, of each E,, is T-compact. Then,
F ={u € E': u|B, is T-continuous for each n € N}

endowed with the topology of uniform convergence on the sets B, is a Fréchet space
such that the evaluation mapping J : E — F’ given by J(x)(u) = u(x) for each
x € Eandu € F, is a topological isomorphism from E onto F! (the inductive dual
of F) and hence E must be complete.

The predual of V H(E) defined as
VG(E) ={¢ € VH(E) : ¢|B,, is Tp-continuous for each n € N }

is endowed with the topology of uniform convergence on the sets B,,. Also,

VG(E) = 1(ir_nGv”(E) is a reduced projective limit, cf. [6]. Combining this fact
neN

with Propositions 2.9 and 5.1, we get

Theorem 5.3 Let V = {v,} denote a countable decreasing family of radial rapidly
decreasing weights on E. Then, E has the approximation property if and only if
V G(E) has the approximation property.
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Following [6], a family V of radial rapidly decreasing weights satisfies condition
(A) if for each m € N, there exist D > 0, R > 1, and n € N, n > m such that

PO, < o
IP7f Ol = 25 1L 1l
foreach j € Nand f € H,, (U).
For the final result of this section, we make use of the following result proved
in [28]

Theorem 5.4 If V = {v,} is a family of weights satisfying condition (A), then the
sequence of spaces {Q" E)}>°_, forms an S-absolute decomposition for V G (E) with
respect to the topology of uniform convergence on B,,’s for each n.

Finally, we have

Theorem 5.5 Let V = {v,} denote a countable decreasing family of radial rapidly
decreasing weights on E satisfying condition (A). Then, E has the compact approx-
imation property if and only if VG (E) has the compact approximation property.

Proof Tt follows directly from Propositions 2.12, 2.15 and Theorem 5.4. (I

Note 5.1 As Proposition 5.1 is not known to be true for the compact approximation
property, Theorem 5.5 cannot be derived for the family V which does not satisfy
condition (A). However, for V = {v}, the above result holds, though the singleton
family of weights does not satisfy condition (A), cf. [28, Remark 4.4].
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Bloch Mappings on Bounded Symmetric
Domains

Tatsuhiro Honda

Abstract We introduce Bloch mappings on bounded symmetric domains which
can be infinite dimensional and generalize Bonk’s distortion theorem on C to locally
biholomorphic Bloch mappings on finite dimensional bounded symmetric domains.
As an application, we give a lower bound of the Bloch constant for these locally
biholomorphic Bloch mappings. Finally, we show that there exist no isometric com-
position operators from the space H* (Bx) of bounded and holomorphic functions
on By into the a-Bloch space B*(Bx) on By.

Keywords Bloch mapping - Bounded symmetric domain + JB*-triple

1 Introduction

Let U be the unit disk in C. The Bloch theorem states that a holomorphic function f :
U — Cwith f/(0) = 1 maps adomain in U biholomorphically onto a disk with radius
r(f) greater than some positive absolute constant. The ‘best possible’ constant B for
all such functions, thatis, B = inf{r(f) : f is holomorphic on U and f’(0) = 1}, is
called the Bloch constant. The classical Bloch space B is the space of holomorphic
functions f : U — Csatistying || f || gioch := sup,y(1 — 121 f'(z)| < ooendowed
withthenorm || ||z := | f(0)| + || f | Brocn < 0o sothat(B, || - || ) becomes a Banach
space.

The concept of a Bloch function has been extended to various complex domains
in higher dimensions. Hahn [22] first introduced the notion of a C"-valued Bloch
mapping on a finite dimensional bounded homogeneous domain, under the name ‘of
normal mapping of finite order.” Timoney [52] gave several equivalent definitions for
C-valued Bloch functions on a finite dimensional bounded homogeneous domain.
Blasco et al. [5] extended to infinite dimensional Hilbert balls, where a Hilbert ball
is the open unit ball of a Hilbert space and is a rank one bounded symmetric domain.
Chu et al. [17] characterize Bloch functions on bounded symmetric domains, which

T. Honda ()
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may be infinite dimensional, by extending several well-known equivalent conditions
for Bloch functions on the open unit disk U in C.
Bonk [6] proved the following distortion theorem:

V3 -1z

1
Nf'(z) = for |z] < —
Iz| )3 V3

"=

which implies readily a result of Ahlfors [1] that the Bloch constant is greater than
V/3/4. Bonk’s distortion theorem has been extended by Liu in [40, Theorem 7] to the
class Hj,.(B", C") of C"-valued locally biholomorphic mappings on the Euclidean
unit ball B” in C". For the class Hio.(U", C") of locally biholomorphic mappings
on the unit polydisk U”" in C", the following distortion theorem has been shown by
Wang and Liu [53, Theorem 3.2].

Ohno [45] investigated the weighted composition operators from the Hardy space
H® to the Bloch space on the unit disk in C. Li and Stevi¢ [38, 39], Zhang and Chen
[58] studied weighted composition operators from H ™ to the a-Bloch space. Allen
and Colonna [3] characterized the bounded weighted composition operators from
H® to the Bloch space of a bounded homogeneous domain and derived operator
norm estimates. Colonna et al. [18] obtained sharper estimates on the operator norm
of the multiplication operators from H* to the Bloch space on a general bounded
symmetric domain and determined such norm precisely in the case when the symbol
of the operator fixes the origin as well as when the domain is the Euclidean ball or a
bounded symmetric domain that has the unit disk as a factor, up to a biholomorphic
transformation, and the symbol is not subjected to any restriction. They used this
norm to show that for a large class of bounded symmetric domains D, there are no
isometries among these multiplication operators.

In this chapter, we generalize the above results for Bloch mappings to any bounded
symmetric domain in C" realized as the unit ball By of an n-dimensional JB*-triple X.
Kaup [35] showed that the bounded symmetric domains in complex Banach spaces
are exactly the open unit balls of JB*-triples which are complex Banach spaces
equipped with a Jordan triple structure. Note that a complex Banach space is a JB*-
triple if, and only if, its open unit ball is homogeneous. All four types of classical
Cartan domains are the open unit balls of JB*-triples, and the same holds for any
finite product of these domains ([32], see also [33]). Therefore, the open unit balls of
JB*-triples can be regarded as higher-dimensional generalizations of the open unit
disk in the complex plane and a natural extension of the finite dimensional distortion
theorems should be the ones on the open unit ball By of a finite dimensional JB*-
triple X. Recently, Hamada and Kohr [31] gave a definition of a-Bloch mappings
on By which is a generalization of a-Bloch functions on the unit disk in C by using
the Bergman operator of the underlying JB*-triple (Definition 3.7). When o = 1, it
is equivalent to the definition of Bloch mappings on B” by Liu [40] (see also [24]).
By using the Jordan theory, we can generalize several results on a-Bloch functions
on the unit disk in C to «-Bloch mappings on any bounded symmetric domain in C”.
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2 Preliminaries

Let By be the unit ball of a complex Banach space X. Let Y be a complex Banach
space. A holomorphic mapping f : By — Y is said to be locally biholomorphic if
the Fréchet derivative Df (x) has a bounded inverse for each x € Bx. A holomorphic
mapping f : Bx — Y is said to be biholomorphic if f(By) is a domain in ¥, f~!
exists, and holomorphic on f(By). Let L(X, Y) denote the set of continuous linear
operators from X to Y. Let Ix be the identity in L(X) = L(X, X).

Extending E. Cartan’s [9] classification of finite dimensional bounded symmetric
domains, it has been shown in [35] that every bounded symmetric domain, including
the infinite dimensional ones, is biholomorphic to the open unit ball of a JB*-triple.
A JB*-triple is a complex Banach space X equipped with a continuous Jordan triple
product

(x,y,20€e X xXxX—{x,y,z2}eX

satisfying

(J1) {x,y, z} is symmetric bilinear in the outer variables, but conjugate linear in the
middle variable,

(J2) {a, b, {x,y, 23} ={{a, b, x}, y, 2} = {x,{b,a, y}, 2} + {x, y. {a, b, 2}},

(J3) xox € L(X, X) is a hermitian operator with spectrum = 0,

o) lx, x, x| = lIx))?

where for x,y € X, the box operator xoy: X — X is defined by xoO y(-) =
{x,y, -} and (J) is called the Jordan triple identity.

Example 2.1 (i) A complex Hilbert space H with inner product (-, -) is a JB*-triple
in the triple product

1
{x,y,z} = §(<x, )z +(z, y)x).

(i1) The unit polydisk U" is the unit ball of the JB*-triple with the triple product
{x,y, 2} = (Vizih<i<n, = xi), y = (i), z=(z;) € C".

We refer to [14, 41, 49] for relevant details of JB*-triples and references. We
recall some of them which will be needed in later.

An element u € X is called a tripotent if {u, u, u} = u. Two tripotents u and v
are said to be orthogonal if D (u, v) = 0, where D(u, v) = 2u 0 v. Orthogonality is
a symmetric relation. A tripotent u is said to be maximal if the only tripotent which
is orthogonal to u is 0. A tripotent u is said to be minimal if it cannot be written as a
sum of two nonzero orthogonal tripotents. A frame is a maximal family of pair-wise
orthogonal, minimal tripotents. The cardinality of all frames is the same and is called
the rank r of X. A real subspace S of X is called a flat subspace of X if § is a real
triple subsystem of X:
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x,y,z€8) = {x,y,z2} €S

and
{x,y,z} ={y,x,z} forx,y,z€S.

By [49, Proposition VI.3.2], the cardinality of the basis of all maximal flat subspaces
is the same and equal to the rank r. A subspace I of X is called a triple ideal
if {X,X,I}+{X, 1, X} C I. AJB*triple is simple if it has no nontrivial (norm)
closed triple ideals.

Let B be the unit ball of a JB*-triple X. Then, for each a € B, the Mobius trans-
formation g, defined by

ga(x) =a+ B(a,a)"*(Ix + xoa) 'x, (1)

is a biholomorphic mapping of B onto itself with g, (0) = a, g,(—a) = 0,and g_, =
9a -

Let dim X < 0o. A point # € By is said to be an extreme point of By if the only
x € X satisfying [lu + Ax|| < 1 for all real numbers A\ with |[A\] < 1isx = 0. Let £
be the set of all extreme points of By. By the Krein-Milman theorem (see e.g., [23,
Chapter 4]), £ is nonempty, since By is a compact subset of X. A subset I of By
is called the Bergman-Shilov boundary of By if I" is the smallest closed subset of
By where every continuous function on By which is holomorphic on By attains its
maximum absolute value.

Let H?(By) be the Bergman space of holomorphic functions on Bx which are
square-integrable with respect to the Lebesgue measure on By. Let k(z, w) be the
Bergman kernel of By, that is, the reproducing kernel of the Hilbert space H?(Byx).
The Bergman metric at x € By is defined by

hy(u, v) = 9,0, logk(x, X).

For x € X, ho(x, x)"/? is called the Euclidean norm on X.

Let (X, | -1l) be a JB*-triple, and let H(Bx) denote the set of holomorphic
mappings from By into C". Let || - ||, denote the Euclidean norm on C". For
A e L(X,C"),let

lAllx.e = sup {llAzll, : lzll = 1}.

and
|Alle = sup{llAzlle : lIzlle = 1}.

We refer to [14, Theorem 3.2.3] for the proof of the following result which was
due to several authors [32, 37, 41].

Proposition 2.2 Let By be the unit ball of a JB*-triple X. Then, the Bergman-Shilov
boundary T of Bx coincides with each of the following sets:

(i) the set of maximal tripotents of X;
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(ii) the set of extreme points of By.

Further, ifdim X < oo, then these sets also coincide with the set of points of maximum
Euclidean norm in By.

The last assertion above was due to Hamada et al. [27, Proposition 2.4].
Now, let X be a finite dimensional JB*-triple and we recall the constant c(By)
which was defined in [28]. Let /¢ be the Bergman metric on X at 0 and let

1
c(Bx) = = sup |ho(x, y)|.
x,yeBy

Let u be an arbitrary maximal tripotent in X. By Proposition 2.2, we have
1
c(Bx) = Eho(bt, u).

Since trD(y, a) = ho(y, a) by [41, Theorem 2.10], where D(y, a) = 2{y, a, -}, we
have

c(By) = %trD(u, u).

Let
X = Vo) ® Vi(u) ® Va(u)

be the Peirce decomposition of X, where V;(u) is the eigenspace of D(u, u) with
the eigenvalue j for j = 0, 1, 2. Then, we have

1
c(Byx) = z(dim Vi(u) + 2dim V,(u)).
Since Vy(u) = 0 by [49, Proposition VI.2.4 (iii)], we have
1. .
c(Byx) = E(dlm X 4+ dim V5 (u)). 2)

Moreover, u can be included in a maximal flat subspace S with basis of orthogonal
tripotents u;, ldots, u, such that u = u; + - - - + u,, where r is the rank of X. Let

X= P viw

0<i<j<r
be the Peirce decomposition with respect tou = (uy, ..., u,), where
Viiw) ={ve X : D@, u)v=(;+d)v, 1 <l =<r},

for (i, j) # (0, 0) and Vjp(u) = {0}. Then by [49, p.504], we have
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Vi) = @@ Vo;). iy = P Vi

I<j=r I=i<j=r

Since ¢; € V;; (), dim V,(u) > r. Therefore, from (2), we have

dim X dim X + 1
c(By) > SRE L A E
2 2
Assume that X is simple. Then, V;;(u) (1 <i < j < r) have the same dimension
a, V;i(w) (1 <i <r) have the same dimension 1, and Vp;(u) (1 < j < r) have the
same dimension b by [49, Theorem VI.3.5]. Therefore, we have

i . r(r—1)
dim Vi(u) = br, dimVo(u) =r + 5 a.
and thus, 1
¢(Byx) = Erg,

where g =2 + a(r — 1) + b is the genus of X.

3 Bloch Mappings

The concept of a Bloch mapping on a finite dimensional bounded symmetric domain
was first introduced by Hahn [22]. The following definition of Bloch mappings for
dimension free bounded symmetric domains is the same as the one given in [40, 51]
which is equivalent to Hahn’s definition in finite dimensions.

For each zg € By, we define a family F;(zo) of functions on By by

Fr(zo) ={fog—(fog(z0) : g€ Aut(By)}.

We recall that a family 7 C H (U, C) is called normal if every sequence in F admits
a subsequence which converges uniformly on compact subsets of U. A classical
result states that F is normal if and only if it is uniformly bounded on compact sets
in U (cf. [2, p.216]). The following theorem is due to [17].

Theorem 3.1 Let By be a bounded symmetric domain realized as the open unit ball
of a JB*-triple X and let f € H(Bx, C). The following conditions are equivalent:

(1) f is a Bloch function.

(2) The radii of the schlicht disks in the range of f are bounded above.

(3) f is uniformly continuous as a function from the metric space (By, p) to the
metric space (C, Euclidean distance).

(4) The family Fr(zo) is bounded on Bx (0, r) for 0 <r < 1 and zo € By.

(5) 1flB@y).s < 0.
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(6) The family {f oh : h € H(U, By)} consists of Bloch functions on U with uni-
formly bounded Bloch semi-norm.
(7) The family {f oh — (f o h)(0) : h € H(U, Bx)} is normal.

Theorem 3.2 Let By be the unit ball of a JB*-triple X. If f is a Bloch mapping on
By, then we have
I.f1ls

IDf@lxe = 7230 <€ B

Proof Letz € Byx \ {0} be fixed and let g, € Aut(By) be the Mobius transformation
such that g,(0) = z and g;l =g_;.
By [14, Corollary 3.2.14] (see also [26, 37]),

1
_-\Z = .
9@l = T

Therefore, we have

If 1l

I1Df@llxe = 1D(f 0 g) Olix.e D=2 T— "5 ETTEN
(|

Let B(K) denote the set of Bloch mappings f with || f|lg < K, where 1 < K <
+00.

Definition 3.3 Let By be the unit ball of an n-dimensional JB*-triple X. We define
the prenorm || f||o of f € H(By) by

I £llo = sup {(1 — [IzI)*®/"|det Df (2)|"/" : z € Bx}.

The following lemmas are obtained by the first author [24].

Lemma 3.4 Let By be the unit ball of an n-dimensional JB*-triple X.
(i) If f is a Bloch mapping on By, then we have

IDF@le = 755 2 € By,

(ii) If f is a Bloch mapping, then we have
£ 1o < sup {| det Dg(0)|"" : g € Fy} < +oc.

(iii) If || f llo < o0, then

|det DF ) < 5 I /1o ;€ By.

— llz]|?)eB0’
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(W) If | fllo =1 and det Df(0) = 1, then |det Df (z)| = 1 + o(l|z]D.

When the target is the unit disk in C, Chu et al. [17] obtained the following
Schwarz Pick Lemma (cf. [5, Theorem 4.2], [30, Theorem 4.6]).

Lemma 3.5 Let f € H*®(By) be such that || f ||oo < 1. Then, we have

- f@P

IDf (@)lx.c < ,
Tzl

S Bx.

For x € X \ {0}, we define
T(x)={l; € X*: L(x) = |lxll, Il = 1}.

Then, T (x) # @ in view of the Hahn-Banach theorem. Let H (U) denote the set of
holomorphic functions on the unit disk U in C.

Lemma 3.6 Let u € OBy be fixed and let

f(z)=(
0

where I, € T(u) and v € H(U). Then, f € H(Bx), f(0) =0, and det Df (z) =
Y(lu(2)) for z € Bx.

The following definition is given by Hamada and Kohr [31].

L,(2)
lb(t)dt) u+z—1L(@u, ze€ By,

Definition 3.7 Let By be the unit ball of a finite dimensional JB*-triple X, and let
a > 0. A mapping f € H(By, C") is called an a-Bloch mapping if

£l +1F Ol < Fo00,

where || £, denotes the a-Bloch semi-norm of f defined by

Iflla = sup IDf(2) 0 B(z,2)"*|Ix.c-

zeBy

Let B}, (Bx) be the space of a-Bloch mappings f : By — C". We note that the
space B;n (Bx) is a complex Banach space with respect to the norm || - ||ge given
by

I fllse = 1 fla + 1 fOlle,  f € By, Bx).

Remark 3.8 (i) a-Bloch mappings on By are also 3-Bloch mappings on By for
a<p.
Indeed, since

IDf(z) o B(z,2)"*xe < I flla sup 1Bz, )" lxe <l flla, z€Bx,

zeBy
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the conclusion follows.

Since 1-Bloch mappings are equivalent to Bloch mappings ([24], cf. [51]), it
follows that any Bloch mapping is also an a-Bloch mapping, for o > 1.

(ii) Taking into account the Cauchy integral formula for vector-valued holomor-
phic mappings, the bounded mappings in H(Bx, C") are Bloch mappings, so they
are also a-Bloch mappings for o > 1.

(iii) In view of Lemma 3.9 (i), it follows that a-Bloch mappings are bounded on
By for o € (0, 1).

Hamada and Kohr [31] proved the following generalization of [24, Lemma 2.8]
to the case of a-Bloch mappings.

Lemma 3.9 Let By be the unit ball of an n-dimensional JB*-triple X. If f €
H @By, C") is an a-Bloch mapping, then we have

IDF @l < AT

— 0 zeBy.
IzI)°

In the case that By is the Euclidean unit ball B" in C", Chen et al. [13] gave
another definition of a-Bloch mappings on B" in C" as following.

Definition 3.10 Let B" be the Euclidean unit ball in C”, and let o > 0. Let f €
H ", C"). We say that f is an c-Bloch mapping in the sense of Chen, Ponnusamy,
and Wang if

1£O)lle + sup(X = IZIDIDSf @)l x.c < o0.

zeB

Remark 3.11 (i) Let By be the unit ball of a finite dimensional JB*-triple X, and
let« > 0.Let f € H(Bx, C") be an a-Bloch mapping. Then, Lemma 3.9 (i) holds.
Thus, if f is an a-Bloch mapping in the sense of Definition 3.7, then f is also an
a-Bloch mapping in the sense of Definition 3.10.

(i) Let f = (f1,..., fu) € HBy, C"). Then, f is an a-Bloch mapping if and
only if each f; is an a-Bloch function in the sense of Definition 3.7. Now, if o = 1,
then f; is a Bloch function on By if and only if |D(f; o g)(0)|lx.. is uniformly
bounded for g € Aut(By). In particular, if By = B”, then f; is a Bloch function if
and only if

sup(1 — zIDIDf; @ llee < +00, j=1,....n,

zeB"

in view of [61]. Consequently, if @« = 1and By = B", then f € H(B", C") isaBloch
mapping in the sense of Definition 3.7 if and only if f is a Bloch mapping in the
sense of Definition 3.10.

For x € X \ {0}, we define

T(x)={lx € X*: L(x) = lxlx, LI =1},
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where X* is the dual space of X. Then, T (x) # @ in view of the Hahn-Banach
theorem. Let H (U) denote the set of holomorphic functions on the unit disk U in C,
that is H(U) = H(U, C).

Let f : Bx — C be a holomorphic function, and let « > 0. We say that f is
an a-Bloch function on By if f € B (Bx). We write B*(By) = By ;(Bx) and
I £llse = Il fllsg for f € B*(By). For f € H(By, C), we set

Q%) = IDf(2) 0 B(z, )| x.c

ie. 09(x) =sup {|Df(2) o B(z,2)"*(x)| : x € X, ||x|lx = 1}.

Then,
[ flla =sup{Q%(2) : z € By} and || fllg- = [f(O) + | flla-
The following lemma is useful.

Lemma 3.12 Let By be the unit ball of JB*-triples X. Let f € H(By, C).
(i) 03(z) < Q}(2) holds for z € By, v > 1.

(ii) 03(0) = Q},(O) holds for oo > 1.
(iii) Let g_, be the Mobius transformation for a € By. Then, for o > 1,

0%, .(a) < 0%(0).
Proof (1)
Q%) = IDf () 0 B(z, 2)"*|Ix.
< IDf(2) 0 Bz, 2)*[|x.c| Bz, 2) T Ilx.c
< IDf@) 0 Bz, )} lx.. = Q) ().

(i1) Since B(0, 0) = Id, we have
Q9(0) = [ Df(0) o B(0,0)**||x.. = [ Df(0) o B(0,0)"*||x.. = Q}(0).
(iii)
Q%,,..@ = |D(f 0 g_s)(@) o Bla,a)*|x.
= |Df(g9-4(@)) 0 Dg—u(a) o B(a,a)? |Ix.
= |IDf(0) 0 B(a,a) % o B(a,a)? ||x.

< IDF(0) 0 BO.0) |y [|Bla, )|
< 05(0).
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Next, we recall some basic facts on some subdomains of the unit disk U.

Definition 3.13 Let Q2 C C be a domain including the origin, and let f and ¢ be
holomorphic functions on 2. We say that f is subordinate to g if there exists a
holomorphic function v : 2 — Qsuchthatv(0) =0and f = g o v. Wewrite f < g
to denote this subordination relation.

Next, fora € Cand r > 0, let
U@, r)={z€C:|z—a| <r}

and for r > 0, let A(1, r) be a horodisk in U, that is,

AL, ) p. =2 v
,r)=1z€U: <ri= . '
¢ 1—|z|? l+r 1+r

Then, OA(1, r) is a circle internally tangent to the unit circle at 1.
In the case r > 1, Wang [55, Lemma 1] obtained the following lemma.

Lemma 3.14 Letr > 1. Assume thath € H(U), h(0) = a € R and that there exists
a positive number s > 0 such that h(A(1,r)) C {w : Rw < s}. Then

(i) h(z) < Go(2) = bZ} + b +a on A(L,r), where b = "°=2 > .

(ii) Rh(x) = Go(x) = )?Z’TX] + a for 0 < x < 1 with equality holds for some x if and
only if h = G.

(iii) Rh(—x) < Go(—x) = % +afor0<x < )’: with equality holds for some x
if and only if h = Gy.

The following lemma was proved in Wang and Liu [53, Lemma 2.2].

Lemma 3.15 Let g be a holomorphic function on U U {1}. Assume that g(U) C
U\ {0} and g(1) = 1. Then, (1) = a > 0 and

X
} , forallx € (—1,1).

> -2
Ig(X)I_eXP{ s

4 Distortion Theorems

In this section, we give a distortion theorem for locally biholomorphic Bloch map-
pings on the unit ball of a finite dimensional JB*-triple. This theorem is a generaliza-
tion of [40, Theorem 7], [55, Theorem 1], and [53, Theorem 3.2] to the unit ball of a
finite dimensional JB*-triple. Let H;,.(Byx) denote the set of locally biholomorphic
mappings on By.
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Theorem 4.1 Let Bx be the unit ball of a finite dimensional JB*-triple X. Let o €
(0, 1] and let m(«v) be the unique root of the equation

e—C(BX)X(l +x)c'(3x) = a (3)

in the interval [0, 400). If f € Hj,c(Bx), || fllo = 1, and det Df (0) = «, then
(i)

—2c¢(B
|det Df (2)] > ET1:TE%DER§;;exp{(1-+zn<oo)——€5%-ﬁ§#iﬂ] @)
for z € By.
(ii)
2¢(B
|det Df (2)| < ﬂ—k”;émexp [(] +m(a))cl(+;ll)znllzn] )

for |zl < S

Moreover, the estimates (4) and (5) are sharp.

Proof Let c = c(By) and let
r(t) =e “"(1+1°, tel0,4+00).

Then, r(¢) is decreasing on [0, +00), #(0) = 1, and r(4+00) = 0. Therefore, there
exists a unique m(a) € [0, +00) such that

e (1 + m(@) = a.

(i) Let z € Bx\{0} be fixed, and let s = ||z||. Consider the holomorphic function
|det Df (s-)| : Bx — C which attains its maximum on By at a Bergman-Shilov
boundary point u € dBx, which is a maximal tripotent in X by Proposition 2.2.

First, we consider the case o € (0, 1) in which m(«) > 0.

Let

9(Q) =1 —{*det Df(Cu), CeU.

Then, g € H(U), g({) # 0on U, and g(0) = a. Since || f|lo = 1, by using Lemma
3.9 (iii), we have
IEYRY
19Ol = ( :
1—[¢J?

Let 2(¢) = log g(¢), where the branch of the logarithm is chosen such that #(0) =
log g(0) = log v is real. Then, we have

L¢P
1—¢”*

R(C) =log|g(Q)| = clog (el
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Therefore, we have
h(A(L, 1+ m(@))) C{w:NRw < clog(l +m(a))}.

In view of Lemma 3.14 (i), we obtain that # < G on A(1, 1 + m(«)), where

Go(Q) = b—gt i +Db+loga,
14+ m(x)
b= ———(clog(l +m(x)) —loga) = c(l +m(c)).
m(a)

In the last equality, we use the equality
e—cm(u)(l +m(a))° = a.
For any x € (0, 1), we obtain from Lemma 3.14 (ii) that

2x

X —

log|g(x)| = Nh(x) = c(1 +m(a))

7 + log a.

This implies that

—2x
9| = arexp [c(l +m(a)) = x] :

If we put x = ||z]| in the above inequality, then we obtain the inequality (4) for
a e (0,1).
Next, we consider the case o = 1. Then m(a) = 0. Let

2c _
9(Q) = (#) det Df (1 5 Cu), Cel.

Then, g is holomorphic on U U {1} and g(1) = 1. Since || f|lo = 1 and det Df (0) =
1, by using Lemma 3.9 (iii) and (iv), we have ¢’(1) = ¢ and

deth(lggu)

c

2c

14+ ¢
lg(O)] 'T

1—¢)* 1

<11
< (1=

2
1=¢
-]

for { € U, since
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1-¢ 11 1 —z?
_ U -, = = U: 1
2 © (2 2) [Ze 1=z

This implies that g(U) C U \ {0}. By Lemma 3.15, we obtain that

g X eX[) 2
- C 1

for all x € (—1, 1). If we put x = 1 — 2||z|| in the above inequality, then we obtain
the inequality (4) for o = 1.
(ii) If « = 1, then m(«) = 0 and the inequality (5) follows immediately from (3).

Now let aw € (0,1). Let s = 2;"};‘&) and as before, the holomorphic map

|det Df (s-)] on By achieves its minimum on the set {z € X : ||z|| < s} at some
Bergman-Shilov boundary point u € 9Bx. We note that —u is a maximal tripotent
in X.

As in the proof of (i), define

9O =10 —0*det Df(—Cu) (€ U)

and define the mappings & and Gy as in the proof of (i).
By the arguments in (i) and Lemma 3.14 (iii), we have

Rh(—x) < Go(—x) = 2¢(1 + m(a))—— +loga
x+1
for0 < x < zf;?L).For llzIl <s,if we put x = ||z]|| in the above inequality, then we

obtain the inequality (5).
Finally, we will show that the estimates (4) and (5) are sharp. Indeed, letu € OBy
be arbitrarily fixed and let

[e(Z)
F(z) = ( w(t)dt) e+z—1(2e,
0

where [, € T (1) and

« —2¢C
() = =0 exp [(1 + m(a))q] € HWU).
Then, F € H(By), F(0) = 0,and det DF(z) = ¥(l,(z)) by Lemma 3.6. Therefore,
det DF(0) = 4(0) = o Forany z € By, let( = [,(z). Since e =" (1 4+ m(a))¢ =
«, we have
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(1= [lzI*)°|det DF ()| < (1 = L)) [¢Lu(2))]

(1= ICPY |

BANTEGE alexp | ( +m(a))—
1— 2

- (e P(l—bf’*(”—)))
= (btexp(1 — b))

S]‘?

where b = 1 + m(«) and
_ 1K
11 —<?

Note that in the last inequality, we used the inequality

>0

xel™ <1 forx > 0.

Therefore, || F|lo < 1. Also, let z = (u. Then, ||z|| = |{], . (z) = (, and the equality
(1 — ||z]|*)¢| det DF (z)| = 1holds whent = 1/b. This implies that | F ||, = 1. Since
det DF (%||z|lu) = ¥(x||z||) for all z € By, F attains the equalities in (4) and (5).
This completes the proof. (]

Remark 4.2 (i) Let B” be the Euclidean unit ball of C” (that is, the Type I(1, n) JB*-
triple). Then, ¢(B") = (n + 1)/2. Therefore, Theorem 4.1 reduces to [40, Theorem
71, [55, Theorem 1].

(ii) Let U" be the unit polydisk of C". The Bergman kernel of U" is as follows:

n

1 1
kim -
vem =S lle—w

Then, the Bergman metric at 0 is

ho(u, v) =2 u;v;.

j=1

Thus, ¢(U") = n. Therefore, if o = 1, then Theorem 4.1 reduces to [53, Theorem
3.2].

(iii) If Bx = U is the unit disk in C, then Theorem 4.1 reduces to Bonk et al. [7,
Theorem 3].
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5 Bloch Constant

In this section, we further assume that
inf{||z]l, : z € O0Bx} > 1. (6)

This assumption is not so strong, because the unit polydisk satisfies this condition
and for any homogeneous unit ball By in C", there exists a constant ¢ > 0 such that
¢ By satisfies the inequality (6). Under the above assumption, we give lower estimates
for the radius of the largest univalent ball in the image of f centered at f(0).

Let B" (b, r) denote the Euclidean ball with center b and radius r. For f € H(By),
a schlicht ball B"(f (a), r) of f centered at f(a) is that f maps an open subset G
of By containing a biholomorphically onto this ball B"(f (a), r).

For a point a € By, let r(a, f) be the largest Euclidean length of a schlicht ball
of f centered at f(a).

Definition 5.1 A point zg € By is called a critical point of f € H(By) if det
Df(zo) = 0. f(zo) is called a critical value of f.

The following lemma is a generalization of Liu [40, Lemma 2] to the unit ball of
a finite dimensional JB*-triple. Since the proof of [40, Lemma 2] can be applied to
our case, we omit it. Let B" (b, r) denote the Euclidean ball with center b and radius
r.

Lemma 5.2 Let Bx be the unit ball of an n-dimensional JB*-triple X. Let f €
H(Byx), G be an open subset of Bx, and a € G. If f maps G biholomorphically
onto the schlicht ball B"(f (a), r(a, f)), then either G and Bx have a common
boundary point or there exists a critical value f(zo) on the boundary of the ball
B"(f(a), r(a, f)) with the critical point 7o on the boundary of G.

The following lemma was proved in Hamada and Kohr [30].

Lemma 5.3 Assume that the condition (6) is satisfied. Let A € L(C"). Then, the
following inequalities hold:

1Allx.e > |det A'/",

| det A|

Awl, =
- —1°
Al

w € 0By, ifllAlx. > 0. (7

For a locally biholomorphic Bloch mapping f, we obtain the following lower
estimate for the radius of the largest ball in the image of f centered at f(0). The
following theorem is a generalization of [40, Theorem 8], [55, Theorem 2], and [53,
Theorem 3.4] to the unit ball of a finite dimensional JB*-triple.
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Theorem 5.4 Let By be the unit ball of an n-dimensional JB*-triple X. Assume that
the condition (6) is satisfied. If f € B(K) N Hjpe(Bx), | fllo = 1, and det Df (0) =
a € (0, 1], then

b —2y-! —2¢(Bx)t ] "

1)z K [ S e |+ man =

o (I—
OéKlfn

>

~ 2c(Bx)(1 +m(a))

where m(«) is the unique root of the equation
e*C(Bx)X(l +X)C(Bx) = a

in the interval [0, +00).

Proof Letc = c(Byx).ByLemma5.2,r(0, f) isequal to the Euclidean distance from
f(0) to a boundary point of f(Byx), since f is locally biholomorphic on Bx. Hence,
there exists a line segment I' of Euclidean length »(0, f) from f(0) to a point in
0 f (Bx). Note that (0, f) is the largest nonnegative number r such that there exists
a domain V C By which is mapped biholomorphically onto B"( f(0), r) by f. Let

= (fly)~"(I"). Then, ~ is a smooth curve which is not relatively compact in By.
By (7), we have

rO, ) = / ldwll, = / IDF()dzll, = /
i

|deth(Z)||| dzll.
L IDF @I,

Df(z )—

From Theorem 4.1 (i) and Lemma 3.9 (i), we have

/ |det Df ()| 1zl
IDf @)y,
Y ¢ B 1 [ —2c(By)llzll ]
=K L (= [z exp +m(0‘))—1 1zl ldz|l
Y el 1 —2¢(By) |zl
Kl n L 1
> AP exp [( —i—m(a))—1 T ]d|| I,

since d||z]| < ||dz|| a.e. on 7y by [34, Lemma 1.3]. Therefore, we have

1 2\n—1
1—n a—-m
r0. = K | S

2
exp [(1 +m(o ))if)t] drt.

Since c(Byx) > (n + 1)/2, we also have
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L | —2c(Bx)t
1-n
r@©, f) > K a/o a1 exp [(1 +m(oz))ﬁ dt
OéKl_n
> .
2¢(Bx) (1 + m(a))
This completes the proof. O

Remark 5.5 (i) Let B” be the Euclidean unit ball of C" (that is, the Type I(1, n) JB*-
triple). Then, c(B") = (n + 1)/2. Therefore, Theorem 5.4 reduces to [40, Theorem
8], [55, Theorem 2].

(ii) Let U" be the unit polydisk of C". Then, c¢(U") = n. Therefore, if « = 1, then
Theorem 5.4 reduces to [53, Theorem 3.4].

(iii)) When n = 1 and By = U, then Theorem 5.4 reduces to [7, Corollary 3].

6 Composition Operators
Let By be the unit ball of an n-dimensional JB*-triple X. Then, we obtain the fol-
lowing lemma.

Lemma 6.1 Fora > 1, H*(Byx) C B“(By) andthe inclusion mappingi : H>* (Bx)
— B*(By) is a linear operator satisfying

flla = 11 flloo-

Proof Let f € H*(Byx). We may assume || f | = 1. Since Q_(;-(Z) < Qilf(z) for
z € Bx by Lemma 3.12, We have

Ifla < 111 = sup{Q}(2) : z € By).

Let g, be the Mobius transformation fora € By. Then, wehave f o g, € H*(By)
and || f © galleo < 1. By Lemma 3.5, we have Qs (a) = || Df (a) o B(a,a)'?||x.. =

IDf (@) 0 Dga(0)lIx.e = ID(f © ga)Ollx.e < 1—1f 0 ga(O* < [l flloc- U

Let p € H(Bx, Bx). By Lemma 6.1, the composition operator C,, : H*(Bx) —
B*(Byx) with symbol (, defined by

Co(f)(@) = fop@) = f(p) for f € H*(Bx), z € Bx,

is well defined. Allen and Colonna [3, Corollary 5.6] proved the following theorem
when By is abounded homogeneous domain in C" and o = 1. Hamada [25] obtained
the following theorem when o« = 1. The following theorem is a generalization to the
a-Bloch space.
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Theorem 6.2 Letp € H(By, Bx), a > 1.Then, C, : H*(Bx) — B*(By) is bounded
and
L<|Cyll <2

holds.

Proof Using the constant function 1 € H*(By),
L=[Toeplp = ICyll.
< l}and

On the other hand, we set 9;(1) = sup{Q(;w(z) f e HBy), | flloo <

93 = sup Gg(z). Since Hg(z) < 1 for all z € By by Lemmas 3.12 and 6.1, we have
zeBy
93 <1.
For f € H*(By) with || f]lcc < 1, by the maximum principle for holomorphic

functions, | f(z)| < 1 for all z € Byx. Moreover,

05,,() <032 <02 < 1.

So, we have
ICo(Nlla = I1f o plla = sup O%,,(z) < 1.
zeBy
Therefore,
1Co(N e = 1C (Nl + 1Co (O] < 2.
It follows from this that ||C,|| < 2. ([l

Allen and Colonna [3, Theorem 6.4] proved the following theorem when By is
the unit disk in C and o = 1. Hamada [25] obtained the following theorem when
« = 1. Using the Bloch norm introduced in Sect. 2, we can generalize to any bounded
symmetric domain.

Theorem 6.3 Let By be the unit ball of a finite dimensional JB*-triple X. Then,
there exist no isometric composition operators from H* (By) to B*(Byx) for a > 1.

Proof Assume that C,, is an isometry from H*(By) to B*(Bx). Let a € 0Bx be
fixed and let f(z) = [,(z). Then, we have

a (O] + a (D e = 1C(Hllge = [ Flloc = 1. )
ket L4 £ e
fi(o) = TZ f(2) = TZ

Since || f4lloo = I f~llc = 1, we have [Co(f1) 58 = [ICo(f-) |5 = 1. That s,

1+ L (@O + la()llBs =2 =1 = La(LO)] + [lla () .5
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By (8), we have
11+ 1, (p0)] = 1+ [L(p0)] = |1 — L, (¢(0))].

Therefore, /,(©(0)) = 0. Since a € OBy is arbitrary, we deduce that ©(0) = 0.
Next, we have |Cy(f?)llge = [ f*llco = 1. On the other hand, by using the
Schwarz Pick Lemma (Lemma 3.5), we have

ID(f 0 ©)*(b) o B(b, b)? (x)]
= 2 (b)) D(f 0 )(b) 0 D(gy 0 g—p)(b) 0 B(b, b) (x)|
= 121 (@) D(f 0 ©)(g5(0)) 0 Dgs(g—(b) 0 Dg_(b) o B(b, b)? (x)]
= 12/ () D(f 0 p 0 g)(©0) o Bb,b)"* 0 B(b, b)? (x)]
< 2f (@B ID(f 090 gn)O)x.c Bk, b)T ()|
< 2| f (DI — | fp®)?)

4
< 2 sup max(x —x3) = —
xe[OI,)l] 33

for b € By, x € X \ {0} with ||x| = 1. Hence

0% (2 (b) = sup{|D(f 0 9)*(b) 0 B(b. b))} )]: x € X \ {0}, I|x|| = 1)

< 1.

4
S_
33

This is a contradiction. O

References

—

. L.V. Ahlfors, An extension of Schwarz’s lemma. Trans. Amer. Math. Soc. 43, 359-364 (1938)
2. L.V. Ahlfors, Complex Analysis (McGraw-Hill, New York, 1966)
3. R.E Allen, F. Colonna, Weighted composition operators from H* to the Bloch space of a
bounded homogeneous domain. Integral Equ. Oper. Theory 66, 21-40 (2010)
4. J.M. Anderson, J.G. Clunie, Ch. Pommerenke, On Bloch functions and normal functions. J.
Reine Angew. Math. 270, 12-37 (1974)
5. O. Blasco, P. Galindo, A. Miralles, Bloch functions on the unit ball of an infinite dimensional
Hilbert space. J. Funct. Anal. 267, 1188-1204 (2014)
6. M. Bonk, On Bloch’s constant. Proc. Amer. Math. Soc. 110, 889-894 (1990)
7. M. Bonk, D. Minda, H. Yanagihara, Distortion theorems for locally univalent Bloch functions.
J. Anal. Math. 69, 73-95 (1996)
8. M. Bonk, D. Minda, H. Yanagihara, Distortion theorem for Bloch functions. Pacific. J. Math.
179, 241-262 (1997)
9. E. Cartan, Sur les domaines bornés homogénes de I’espace den variables complexes Abh. Math.
Sem. Univ. Hamburg 11, 116-162 (1935)
10. H. Chen, P.M. Gauthier, On Bloch’s constant. J. Anal. Math. 69, 275-291 (1996)



Bloch Mappings on Bounded Symmetric Domains 69

11.
12.
13.
14.
15.

16.

20.
21.
22.
23.
24.
25.
26.
217.

28.

29.
30.
31
32.
33.
34.
. W. Kaup, A Riemann mapping theorem for bounded symmetric domains in complex Banach

36.

H. Chen, P.M. Gauthier, Bloch constants in several variables. Trans. Am. Math. Soc. 353,
1371-1386 (2001)

H. Chen, PM. Gauthier, The Landau theorem and Bloch theorem for planar harmonic and
pluriharmonic mappings. Proc. Amer. Math. Soc. 139, 583-595 (2011)

S. Chen, S. Ponnusamy, X. Wang, Landau-Bloch constants for functions in a-Bloch spaces
and Hardy spaces. Complex Anal. Oper. Theory. 6, 1025-1036 (2012)

C.-H. Chu, Jordan structures in geometry and analysis, Cambridge Tracts in Mathematics, vol.
6 (Cambridge University Press, Cambridge, 2012)

C.-H. Chu, H. Hamada, T. Honda, G. Kohr, Distortion theorems for convex mappings on
homogeneous balls. J. Math. Anal. Appl. 369, 437-442 (2010)

C.-H. Chu, H. Hamada, T. Honda, G. Kohr, Distortion of locally biholomorphic Bloch mappings
on bounded symmetric domains. J. Math. Anal. Appl. 441, 830-843 (2016)

. C.H. Chu, H. Hamada, T. Honda, G. Kohr, Bloch functions on bounded symmetric domains.

J. Funct. Anal. 272, 2412-2441 (2017)

. E. Colonna, G.R. Easley, D. Singman, Norm of the multiplication operators from H to the

Bloch space of a bounded symmetric domain. J. Math. Anal. Appl. 382, 621-630 (2011)

. C.H. FitzGerald, S. Gong, The Bloch theorem in several complex variables. J. Geom. Anal. 4,

35-58 (1994)

I. Graham, D. Varolin, Bloch constants in one and several complex variables. Pac. J. Math.
174, 347-357 (1996)

K.T. Hahn, Higher dimensional generalizations of the Bloch constant and their lower bounds.
Trans. Amer. Math. Soc. 179, 263-274 (1973)

K.T. Hahn, Holomorphic mappings of the hyperbolic space into the complex Euclidean space
and the Bloch theorem. Canad. J. Math. 27, 446458 (1975)

D.J. Hallenbeck, T.H. MacGregor, Linear Problems and Convexity Techniques in Geometric
Function Theory (Pitman, Boston, 1984)

H. Hamada, A distortion theorem and the Bloch constant for Bloch mappings in C", J. Anal.
Math. (to appear)

H. Hamada, Weighted composition operators from H° to the Bloch space of infinite dimen-
sional bounded symmetric domains. Complex Anal. Oper. Theory (to appear)

H. Hamada, T. Honda, G. Kohr, Bohr’s theorem for holomorphic mappings with values in
homogeneous balls. Isr. J. Math. 173, 177-187 (2009)

H. Hamada, T. Honda, G. Kohr, Linear invariance of locally biholomorphic mappings in the
unit ball of a JB*-triple. J. Math. Anal. Appl. 385, 326-339 (2012)

H. Hamada, T. Honda, G. Kohr, Trace-order and a distortion theorem for linearly invariant
families on the unit ball of a finite dimensional JB*-triple. J. Math. Anal. Appl. 396, 829-843
(2012)

H. Hamada, T. Honda, G. Kohr, Growth and distortion theorems for linearly invariant families
on homogeneous unit balls in C". J. Math. Anal. Appl. 407, 398-412 (2013)

H. Hamada, G. Kohr, Pluriharmonic mappings in C" and complex Banach spaces. J. Math.
Anal. Appl. 426, 635-658 (2015)

H. Hamada, G. Kohr, a-Bloch mappings on bounded symmetric domains in C" (preprint)
L.A. Harris, Bounded symmetric homogeneous domains in infinite dimensional spaces, Pro-
ceedings on Infinite Dimensional Holomorphy, Internat. Conference University of Kentucky,
Lexington, KY,1973, Lecture Notes in Mathematics (Springer, Berlin, 1974), pp. 13-40

L.K. Hua, Harmonic analysis of functions of several complex variables in the classical domains.
Translations of Mathematical Monographs, vol. 6, American Mathematical Society,Providence
(1963)

T. Kato, Nonlinear semigroups and evolution equations. J. Math. Soc. Japan 19, 508-520 (1967)

spaces. Math. Z. 183, 503-529 (1983)
W. Kaup, Hermitian Jordan, triple systems and the automorphisms of bounded symmetric
domains. Math. Appl. 303, 204-214 (1994)



70

37.

38.

39.

40.
41.

42.

43.

44,

45.

46.

47.
48.

49.

50.

51.

52.

53.

54.

55.

56.

57.

58.

59.

60.
61.

T. Honda

W. Kaup, H. Upmeier, Jordan algebras and symmetric Siegel domains in complex Banach
spaces. Math. Z. 157, 179-200 (1977)

S.Li, S. Stevi¢, Weighted composition operators from H to the Bloch space on the polydisc.
Abstr. Appl. Anal. 2007, Art. ID 48478, 13 pp (2007)

S. Li, S. Stevi¢, Weighted composition operators between H* and «-Bloch spaces in the unit
ball. Taiwan. J. Math. 12, 1625-1639 (2008)

X.Y. Liu, Bloch functions of several complex variables. Pac. J. Math. 152, 347-363 (1992)
O. Loos, Bounded Symmetric Domains and Jordan Pairs (University of California, Irvine,
1977)

K.M. Madigan, Composition operators on analytic Lipschitz spaces. Proc. Amer. Math. Soc.
119, 465-473 (1993)

K.M. Madigan, A. Matheson, Compact composition operators on the Bloch space. Trans. Amer.
Math. Soc. 347, 2679-2687 (1995)

M.T. Malavé Ramirez, J. Ramos Ferendndez, On a criterion for continuity and compactness
of composition operators acting on a-Bloch spaces, C. R. Acad. Sci. Paris, Ser. I. 351, 23-26
(2013)

S. Ohno, Weighted composition operators between H > and the Bloch space. Taiwan. J. Math.
5, 555-563 (2001)

S. Ohno, K. Stroethoff, R. Zhao, Weighted composition operators between Bloch-type spaces.
Rocky Mt. J. Math. 33, 191-215 (2003)

Ch. Pommerenke, On Bloch functions. J. London Math. Soc. 2, 689-695 (1970)

R.C. Roan, Composition operators on a space of Lipschitz functions. Rocky Mt. J. Math. 10,
371-379 (1980)

G. Roos, Jordan triple systems, pp. 425-534, in J. Faraut, S. Kaneyuki, A. Koranyi, Q.-K. Lu,
G. Roos, Analysis and geometry on complex homogeneous domains, Progress in Mathematics,
185, Birkhauser Boston (Inc, Boston, MA, 2000)

J. Shi, L. Luo, Composition operators on the Bloch space. Acta Math Sinica, Engl. ser. 16,
85-98 (2000)

R.M. Timoney, Bloch functions in several complex variables, I. Bull. Lond. Math. Soc. 12,
241-267 (1980)

R.M. Timoney, Bloch functions in several complex variables, II. J. Reine Angew. Math. 319,
1-22 (1980)

J. Wang, T. Liu, Bloch constant of holomorphic mappings on the unit polydisk of C". Sci.
China Ser. A. 51, 652-659 (2008)

J. Wang, T. Liu, Distortion theorem for Bloch mappings on the unit ball B". Acta Math. Sin.
(Engl. Ser.) 25, 1583-1590 (2009)

F.D. Wicker, Generalized Bloch mappings in complex Hilbert space. Can. J. Math. 29, 299-306
(1977)

Z.M. Yan, S. Gong, Bloch constant of holomorphic mappings on bounded symmetric domains.
Sci. China Ser. A. 36, 285-299 (1993)

M.Z. Zhang, W. Xu, Composition operators on a-Bloch spaces on the unit ball. Acta Math
Sinica, Engl. ser. 23, 1991-2002 (2007)

M. Zhang, H. Chen, Weighted composition operators of H° into c-Bloch spaces on the unit
ball. Acta Math. Sin. (Engl. Ser.) 25, 265-278 (2009)

Z.Zhou, J. Shi, Compactness of composition operators on the Bloch space in classical bounded
symmetric domains. Michigan Math. J. 50, 381-405 (2002)

K. Zhu, Bloch type spaces of analytic functions. Rocky Mt. J. Math. 23, 1143-1177 (1993)
K. Zhu, Spaces of Holomorphic Functions in the Unit Ball (Springer, New York, 2005)



Certain Class of Meromorphically
Multivalent Functions Defined
by a Differential Operator

Ghazi S. Khammash and Praveen Agarwal

Abstract In this paper, we introduce the subclasses T),(c,d, A, B,n) and le‘
(o, 8, A, B, n) of meromorphic multivalent functions in the punctured unit disk
U*={z€ C:0 < |zl <1} by using a differential operator Dg”pf(z). We obtain
coefficient estimates, distortion theorem, radius of convexity and closure theorems
for the class T; (e, 8, A, B, n). The familiar concept of neighborhoods of analytic
functions is also extended and applied to the functions considered here.

Keywords Meromorphic functions - p-valent - Neighborhoods - Integral operator

2010 Mathematics Subject Classifications 30C45

1 Introduction

Let > , denote the class of functions of the form:

1 o0
f(z)=z—p+k§ak+pzk+" (peN={1,2,3...}), (1)

which are analytic in the punctured unit disk U* = {z € C : 0 < |z] < 1} = U/{0}.
Also, let 2, denote the subclass of > » of meromorphic multivalent functions in
U*, which have the power series representation as:
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1 oo
k
f@ == =D a2 (@, = 0). 2
zP
k=0

A function f(z) € > » 1s said to be p-valent meromorphically starlike function of
order «, if and only if

Re [—ZJ{((ZZ))} > o (z € U, 3)

for some o(0 < @ < p). We denoted the class of all meromorophic p-valent star-
like functions of order o by > » (o). Further, a function f(z) in >_ » is said to be
meromorophic p-valent convex of order « if and only if

Re [— (1 + Z]J:/,;iz)))] >« (z e UY, 4

for some o (0 < @ < p). We denote the class of all meromorophic p-valent convex
functions of order « by K,(«). The classes (@) and K, (cr) and various other
subclasses of > » have been studied rather extensively by Aouf et al. ([3, 5, 6]),
Joshi and Srivastava [9], Kulkarni et al. [10], Mogra [13], Owa et al. [14], and others.
For & = 0, we obtain the class > (p) and K (p) of meromorophic p-valent starlike
and convex functions with respect to the origin.

Denote by Z; (o) and K; () the classes obtained by considering intersection,
respectively, of the classes ZP (@) and K, (o) with 2, i.e.,

: = ne, ; O<
2, 0= @ne, ; Osa<p
Ky(@)=K,()NQ, ; (0=<a<p) )
The function f (z) is said to be subordinate to F (z), if there exists a function w (z)
analyticin U withw (0) = Oand |w (z)| < 1(z € U),suchthat f (z) = F (w(z)).In
suchacase, wewrite f (z) < F (z).Inparticular, if F isunivalent, then f (z) < F (z)
ifand only if f (0) = F (0) and f (U) C F (U).
For f(z) € Zp given by (1) and g(z) € Zp given by

1 o0
8@ = —+ D by (pEN={1,23.., 6)
k=0
the Hadamard product (or convolution) of f and g is denoted by (fx*g) (z) and

defined by

1 o0
fre)@=—+ ; gy pbps pztT (7
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The extended linear derivative operator of Ruscheweyh type, R}, : > » = > o
is defined by the following convolution:

1
RZf(Z)=m*f(z) (y>—l;fezp). (8)

In terms of binomial coefficient, (8) can be written as

Ry f(2) = Z( +k+2p) prkz? T ()’ > —1;fezp). )

In particular when A = n (n € N), it is easily observed from (8) and (9) that

2P f(2)™
n!

R, f(z) = (n€ No=NU{0}), (10)

so that (9) becomes

RIf() = Z (" gt (e Mise X)) an

=0

The definition (8) of linear operator R;\, is motivated essentially by familiar Ruscheweyh
operator D”, which has been used widely on the space of analytic and univalent func-
tions (see, for details, Rusheweyh [16], Raina and Srivastava [15], Yang [20]).

For the function f(z) € Y, Aouf [4] define the following differential operator:

r’

SHf@) = f(2)
S, f(2)

1 2

—z2f' @)+ —

p zP
o0

1 k

8> f(2) = Sp(D, f(2)).
Snf @) = S,(S,7" f(2)) (12)

n—1 / 2
(57 ) + S peN).

It can be easily seen that
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(&9 n
k
SZf(Z)=Z%+ E (l—i—;) ap 12" (n € Ng= NU{0}; p e N).

— (13)

With the aid of the deferential operator S7 f(z) and the Ruscheweyh derivative
RZ f(z), we define the following differential operator for the function f(z) € 2,

D}, f(2) = (1—8)S"f(2) + 3R £ (), (14)

forn € Nand§ > 0.
Let f(z) be given by (1), and then by making use of (11), (13) and (14) can be
easily written as

n 1 < D
D, f@) == = > 0k (.8, plapz”, (15)
K=0
where N
2
QK(n,a,p)=(1—6)(1+;) +6("+kn+ p), 16)

forn € Nand é > 0.
With the aid of the differential operator Df , f(z), we define the following sub-
classes of multivalent and meromorphic functions.

Definition 1 A function f(z) € Zp defined by (1) is said to be in the class

T,(a, 8, A, B, n) if it satisfies the following subordination condition:

(2025, /) L _PHIPB+ (A= B)(P )]
(Dg’,pf(z))/ 1+ Bz

or, equivalently, if the following inequality holds true:

- Szeuy, a7

(=D}, ()"
(01,5 @)

(D}, f )" B 3
? (1 i W) +pB+ (A= B)(P -]

1+ +p

< 1(z e U). (18)

Also let T[f(a, 8,A,B,n)=T,(a,8,A, B,n) N Q.

O<a<P;-1<A<B=<1;0<B<l;peN;neNysé=>0)

It may be noted for suitable choice of §, A, B,n, p, A, and «. The class T;
(o, 8, A, B,n) extends several classes of analytic and p-valent meromorphic
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functions such that Aouf and Shammaky [7], Srivastava et al. [18] and Uralegaddi
and Ganigi [19].

2 Basic Properties of the Class Ta* p(a, A, B,n)

We first determine a necessary and sufficient condition for a function f(z) € €, of
the form (2) to be in the class T[’f (a,8, A, B, n).

Theorem 1 Let the function f(z) € Q, defined by (2), then f(z) € T[’f (a0, 68, A,
B, n) if and only if

E k+p)Qxkn, 8, p)[(k+p)(B+ 1)+ p(A+1) + (B — A)a]aip
k=0
=p(B-A)(P —a) 19)

O<a<P;A+B>0;,-1<A<B=<1;0<B<1l;peN;neNy;A>0;6>0)

where Qg (n, 8, p) is given by (16).

Proof Suppose that the function f(z) € €2, defined by (2) be in the class 7} («, 6,
A, B, n), then from (18) we have

(2015, 7@) + 0+ p) (D, 5@)

8((010,7) #2080, 700) o8 0= 0P -1 (07,,10)

[— D (k+p)(k+2p) Ok (n, 1,3, p)ak+pz“2"}
k=0

P(B—A)P —a)— D (k+p) Qk(n, 1,8, p)l(k + p) B+ (B — A)ar + Aplay pz* 27
K=0

<1z el). (20

Since |Re{z}| < |z| for any z, choosing z to be real and letting z — 1~ through real
value, then (21) yields

o
> (k+p)(k+2p) Qk (n, 1,8, partp
k=0
o
< P(B—A)P —a)= > (k+p) Qg (n 1.8, p)l(k+ p) B+ (B — A + Aplagp,
K=0

2y

which leads us immediately to the coefficient inequality (19).
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Next in order to prove the converse we assume that the inequality (19) holds true,
then we observe that

(20t @) +a+p (0}, r@)

B ((Dg”pf(z))/ - Z(Dg"pf(z))”) +IpB+ (A= BX(P -)1(D} /()

]

> (k+p)(k+2p) Qk (1,8, Pagyp
k=0
S o
P(B—A)P —a)— > (k+p) Qx(n, 8, p)l(k+ p) B+ (B — Ao + Aplarsp
K=0
<1z el. (22)

Hence by maximum modulus theorem, we have f(z) € T;‘ (a, 8, A, B, n). This com-
pletes the proof of Theorem.

Corollary 1 Let the function f(z) € S, defined by (2), if f(z) € T (o, A, B, n),
then

P(B—A)(P —w)
k+p)Qx(n,é,p)ltk+p)(B+1)+p(A+1)+ (B—A]

(k>0,peN).
(23)

+p =

The result is sharp for the function f(z) given by

F@) =P — P(B—A)(P—a) .
k+p)Qk(n, 8, p)[k+p)(B+1)+p(A+1)+ (B - Al
(k>0,peN). (24)

k+p

Next we prove the following distortion and growth properties for the class T[’," (o, 6,
A, B, n).

Theorem 2 Ifa function f(z) € Q, defined by (2) is in the class T;(a, 8, A, B,n),

then
[(p+m— nl PUB — A)P — ) rzp] i
(=D (p—m)Qo(n. 5. p)[p(A+ B +2)+ (B - Al
<l [T L ]
ST D T (- ml0e 8, p) [p(A T+ B+ 2) + (B Al ’

(25)

O<|zl=r<1,0<m < p),

where the result is sharp for the function f(z) given by
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(B—A)(P —a)
Qo(n, 8, p) [p(A+ B +2)+ (B - A)]

f)=z7"— ’(p € N), (26)

and

Qo(n,S,p)=1+8|:(Z+2p)—1].

O<a<P;A+B>0;—1<A<B<1;0<B<1l;peN;neNys=>0)
Proof For f(z) € T[’f (o, 8, A, B, n), we find from Theorem 1 that
PQo(n. 8. p) [p(A+ B +2)+(B— Al D arsy
k=0
o0
<D (k+p) Qx (.8, p)[(k+p) (B+ 1)+ p(A+ 1)+ (B — Aalas,

k=0
=p(B—-A)(P —a),

or .
(B—A)(P —w)
>, < : 27)
p 00(n, 5. p) [p(A+ B +2) + (B — Aal
Now by differentiating f(z) in (2) m times, we have
(p+m—1" _ _ — (k+p)! Kt
WL(Z) — (_l)n’l—z p—m __ -~ ak z P }’l’l7
! (p—D! é(k—l—p—m)!| +2|
(me Ny, Pe N,m < P) (28)
Thus, for0 < |z] =r < 1,
m m (p+m D! —p—m __ = (k+p)‘ k+p—m
@ =" T 2 Gt p o
(p+m—1) —p—m O k+ p)! k+p—m
ETETRUMADY (k+p—m)!“"*”r
(p+m—1)! —p
R e z‘”‘”
pm-—D! p! (B—A)P —a) -

(p—D!

similarly

(p—m)! Qo(n. 8. p) [p(A+ B +2)+ (B — Aal
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m (p+m 1) —p—m
M@ = T b = m), Zak-H’
(p+m— 1)!r_p_"’ _ p! (B—A)(P —«) p—m
(p—D! (p—m)! Qo(n, 8, p) [p(A+B+2)+(B— A)a]

The sharpness of each inequality in (25) satisfies the function f(z) given by (26).
Next, we determine the radii of meromorphically p-valent starlikeness and con-
vexity of order ¥ (0 < y < p) for functions in the class T; (a,8, A, B,n).

Theorem 3 If a function f(z) € Q, defined by (2) is in the class T;‘ (2,8, A, B, n),
then

(i) f(z) is meromorphically p-valent starlike of order y(0 <y < p) in |z| < ry,
where

[P (P =) [kt p) B+ p(A+ 1)+ (B A)a]}kén

=i f> 5
" m“’lQK(”‘S plk+p+y)(B— AP —a)

(29)
(ii) f(z) is meromorphically p-valent convex of order y(0 <y < p) in |z| < rs,
where

1
(P—V)[(k+P)(B+1)+p(A+1)+(B—A)d]}m

k+p+y)(B—A(P—-a) '
O<a<P;A+B=>0;—-1<A<B=<1;0<B=<1;peN;neNy;é§=>0).

ry =infg>q {Qk(n, 3, p)

(30)
The result is sharp.
Proof (i) from (2), we easily get
o0
k+2
1O 4 2 (k+2p) a2
2@ k=0
f'@) - 00 :
Z —p+2y
7@ 20y + p) — D Gk +2y)axsp 1227
k=0
Thus, we have the desired inequity:
o | =1 O=<y<ppeN), @31
T — Pt 2y
if
o0
k+p+vy)
D, 1 < L (32)

= =7
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Hence, by Theorem 1, (32) will be true if

k+p+vy) 22 < k+p) Ok, 8, p)ltk+p)(B+D+p(A+1)+ (B - Ae]
(r=v h p(B—A)(P —a)

(k=0.peN). (33)

The inequality (33) leads us immediately to |z| < |, where r; is given by (29).
(1) In order to prove the second assertion of the theorem, we find from (2) that

>k + p)k +2p)arp 12

@
Tt tr =
14209 —pyoy| ™ > '
1@ 2p(p—¥) = D (k+2y)aksp 127
k=0
Thus, we have the desired inequity:
1+258 4+ p
G <1 O=y <p,peN), (34)
l+zpmy —p+2y
If
o0
k+p)k+p+y)
> arsp |22 < 1. (35)

pa p(p—7v)

Hence, by Theorem 1, (35) will be true if

(k+p)k+p+y) 122 < k+p) Ok, 8, p)[(k+p)(B+1)+p(A+1)+ (B — A)a]
p(p—v) - p(B—A)(P —a)

(k=0,peN), (36)

The inequality (36) leads us immediately to |z| < r,, where r; is given by (30). Each
of these results is sharp for the function f(z) given by (26).
Next, we prove closure theorems for the class T;‘ (a,8, A, B,n).

Theorem 4 Let :

fo= = (37
and
_ p(B—-A)(P —a) p+k
Jprk@ = (P +100km,8, P [k +p) B+ D)+ p(A+ 1)+ (B— Al

(k>0;peN:ne Ny). (38)
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Then f(z) in the class T, («, 8, A, B, n) if and only if it can expressed in the form

f@ =D wpulrix @), (39)

k=—1

where

oo
Mp+k = Oand Z Mprk = 1.
k=1

(o] o0
Proof Let f(z) = Z Mpik [Pk (2), where pp ;> 0 and Z Mprk = 1.
k=—1 k=—1
Then

f@ =D wpufrix @),

k=—1

s p(B— AP —a) -
J&) = 5 M G s Tk 4 (B4 D T AT D F B Al

Then

iu ) p(B — A)(P —a)
P (p+ k) Qun 8, p) [k + p) (B+ 1) + p(A+ 1)+ (B — Ayal

, P+ 8. p)lk+p)(B+ D+ p(A+1)+ (B — A
p(B = A)(P —a)

)
= Zﬂp-&-k =1 —MHp-1 = L,
k=0

which shows that f(z) € T;fp(a, A, B, n).
Conversely, let f(z) € Tg,‘p(a, A, B, n), then

o (B — AP - @)
T (008, p) [+ p) B+ D+ p(A+ D)+ (B — Al

Set
o p(B— AP —a) }
P 0k, 8, p) [k +p) B+ 1)+ p(A+ 1)+ (B— Ayl 7
and

00
Mp—1 = 1— Zﬂp+k~
k=0
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oo
It follows that f(z) = Z M p+k fP+k (2). This completes the proof of Theorem.
k=—1

Theorem 5 The class T;‘ (a, 8, A, B, n) is closed under convex linear combinations.

Proof Let each of the functions

1

o0
fid = P Zak+p,.i2”+k(ak+p,j >0,j=12) (40)
k=0

be in the class T; (a, 8, A, B, n). It sufficient to show that the function 4 (z) defined
by
h(z) = =1 fi(@) +1tfr(z) € T, (@, 8, A, B,n)(0 <t < 1), 41

is also in the class T[j‘ (a, 8, A, B, n), since

1 o0
h(z) = o ; [(1 — Dajip,1 + l‘ak+p,2]2k+p O=tr=<D. (42)

With the aid of Theorem 1, we have

>0+ 00k, 8. p) [k +p) B+ 1)+ p(A+ 1) + (B — Aal [(1 = Dagsp1 + tapii2]
k=0

=(- I)Z(P +0k(n, 8, p) [(k+p)(B+ 1)+ p(A+1)+ (B - Aalapii,
k=0

+ tZ(P +k)Qk(n, 8, p) [k+p)(B+1D+p(A+1)+ (B —Aalapiy
k=0

=U=0pB-A)(P —-a)+tp(B—-A)(P —a)=pB - A)(P—-a),

which shows that 4(z)) € T[’f (a, 8, A, B,n).

3 Neighborhoods and Partial Sums for the Class
TI’,"(a, 8, A, B,n)

Following the earlier work (based upon the familiar concept of neighborhoods of
analytic function) by Goodman [8] and Rusheweyh [17] and (more recently) by
Altinatas et al. ([1, 2]) and Liu and Srivastava ([11, 12]), We begin by introducing
here the §-neighborhood of a function f(z) € €2, of the form (2) by means of the
definition below:
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o0
Ns(f)=1geQp:g)=z""— Zbk+pzk+p (bk4-p = 0) and
k=0

(k+p)[(B—A)a+k(1+B)+p(l+|A|)]|a 0 |<5
(B — AP —a) k+p k+p| = ,

(43)

o
> 0k®.8,p)
k=0

O<a<P;—1<A<B<1;,0<B<1l;peN;neNyé=>0)

Theorem 6 Let$ > 0. Ifthefunction f(z) € Q, defined by (2) satisfies the following

condition:
f@)+ez?

e € T3 (o, A, B, n), (44)
for any complex number ¢ such that |e| < 8, then Ns(f) C le‘ (a, 8, A, B, n).

Proof We see from (18) that g(z) € T; (o, 6, A, B, n) if and only if for any complex
number o, |o| = 1, we have

(203, 1@)"
1+ —(Dg,,f(z))’ +p Y
G, F@)" ’
B 1+W +[pB+ (A —B)(P —a)]
WP .
which is equivalent to

2)*h(z

% £0 (z € U), (45)

where, for convenience,
o0
- k
h(z) =277 = ci 2™,
k=0

[c(B—Aa—(k+p)(1—0cB)—p(l—0cA)]
oP(B —A)(P —a) '

Ck+p = (k+p) QK(I’Z,S, p)

(46)
It follows from (46) that

[(B— A)a+k(1+ B)+ p(1+|A]D]
P(B— AP —a)

[(B— A)a +k(1+ B)+ p(1+|A]]
p(B—A)(P —a)

|ckip| < (k+p) Ok (1,8, p)

= (k+p) Qk(n, 8, p)
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If f(z) € 2, defined by (2) satisfies (44), then (45) yields

*h
J@)*h(z) @7
z—P
Now, we suppose that
9@) =27 = > diy 7P € Ns(f) (diip = 0) . (48)
k=0

We easily seen that

k+2p

’ lo(z) — f ()] * h(z)

=P

o0
Z dk+p - ak+p Ck+p<
k=0

[(B—A)a+k(+B)+p(l+]A]]
p(B—A)(P —a)

<12l D (k+ p) @k (.8, p)
k=0

(zeU;8>0)

|(dk+p - ak+p)| <38.

Thus for any number o such that || = 1, we have

©(z) * h(z)
Z*P

#0 (z e U),

which implies that ¢(z) € T;‘ («, 8, A, B, n). This completes the proof of the theo-
rem.

Theorem 7 Let the function f(z) € Q, defined by (2) and define the partial sum
51(2) and s,,(z) as follows:
si(x) =277,

and

(@) =277 = > @, (m=0,1,2,..)), (49)
k=0

Suppose also that

S B — A +k(1+B)+p(l+]A
de+pak+p§1<dk+p:(k+p)QK(n,8,p)[( Jetk(+B) +p(+] l)])

p(B—A)P —a)

= (50)
then we have that
(i) f(2) € T} (a8, A, B, n)
@0 Re[ f@ ] NP m=0,1,2,..), (51)
sm(2) dm+p+1
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and

Gii) Re [sm(Z)] o mipnr m=0,1,2,..), (52)
f@ Ay pr1 + 1

The estimation in (51) and (52) is sharp.

Proof (i) It is not difficult to see that z77 € Tp* (o, 8, A, B, n). According to
Theorem 6 and hypothesis (50), we have N;(z77) C T;(a, 8, A, B, n), which fol-
lows that f(z) € T)(«, 8, A, B, n).

(i1) Under the hypothesis in part (ii) of the theorem, we can see from (50) that

m o0 o0
E ey p + iy pi1 E tp = E iy parrp < 1. (53)
k=0 k=m+1 k=0

by using hypothesis (50) again.
Upon setting

(o]
At pt1 Z Ay p2 P
g1(2) =4 1[&_(1_ ! )}:1_ k=m+1
m+p+ Sm(2) dm+p+] y

m

k+2

L= a2t
k=0

(54)
and applying (53), we find that

(o]
dm+p+1 E Ak+p

—1 =m
‘gl(z) ’5 k=mil <1 (z €U m=>0),
g2 +1 i -
2—22ak+p — dm+p+1 z Ak+p
k=0 k=m+1
(55)
which readily yields the assertion (51) of Theorem 7. If we take
Zm+p+l
f@=27"~ : (56)
dm+p+1
then
f(Z) Zm+2p—l
=1— - 1- asz —> 1,
Sm (Z) dm+p+l m+p+1

which shows that the bound in (51) is best possible.
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(iii) Similarly, if we put

9]
(1 + dm+p+l) z ak+ka+2p
Sm(z) _ dm+p+1 ) =1+ k=m+1

f(@ 1+ dm+p+l s
1 — Zak+pzk+2p
k=0

2@ = (1 +duips1) (

(57)
we obtain the assertion (52) of Theorem 7. If we take
Zmpt
f@Q=7"-——, (58)
dm+p+1
then
sm(2) o dm+p+1 dm+p+l

= — asz — 1,
f@  dpypyr — ! dpypt1 — 1

which shows that the bound in (52) is best possible.
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Bivariate Symmetric Discrete Orthogonal
Polynomials

Y. Guemo Tefo, Ivan Area and M. Foupouagnigni

Abstract In this paper, we analyze second-order linear partial difference equations
having bivariate symmetric orthogonal polynomial solutions. We present conditions
to have admissible, potentially self-adjoint partial difference equations of hyperge-
ometric type having orthogonal polynomial solutions. For these solutions, we give
explicitly the matrix coefficients of the three-term recurrence relations they satisfy.
Finally, conditions in order to have symmetric orthogonal polynomial solutions are
presented.

1 Introduction

The theory of univariate orthogonal polynomials has been deeply developed because
of the strong relations with other areas of mathematics and of course because this type
of special functions appear in with several applications in physics and engineering.
Univariate orthogonal polynomials can be presented from, e.g., the differential
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equations they satisfy, giving rise to many important differential equations of math-
ematical physics. As a consequence, univariate orthogonal polynomials appear in a
natural way in the study of wave mechanics, heat conduction, electromagnetic theory,
quantum mechanics or mathematical statistics, to cite some applications.

Moreover, the univariate symmetric orthogonal polynomials appear in many inter-
esting applications. The well-known (univariate) Gegenbauer polynomials appear,
e.g., in the resolution of the Gibbs phenomenon [8, 9] or in tissue segmentation of
human brain MRI through preprocessing [1]. Also, as for the univariate discrete situa-
tion, the symmetric Kravchuk polynomials appear in the Fourier—Kravchuk transform
used in Optics [5] or in the approximation of harmonic oscillator wave functions [6].

In this context, if { p, (x)},en 1S a sequence of univariate polynomials, the Favard
theorem [21] links the orthogonality with the three-term recurrence relation, which
in the monic form can be expressed as

Xpn(X) = ppy1(X) + Bupu(X) + VuPu1(x),  ¥u # 0.

In the univariate symmetric situations (both continuous and discrete), the symmetry
of the polynomials implies that 8, = O foralln = 0, 1, 2, . ... Moreover, in the clas-
sical case [16], it is possible to provide explicit expressions for the coefficients S,
and y,, that appear in the above three-term recurrence relation satisfied by { p,, (x)},en
from the coefficients in the second-order differential equation satisfied by the poly-
nomials.

This idea of expressing the coefficients of the three-term recurrence relation
in terms of the coefficients of the second-order differential equation satisfied by
the polynomials has been extended to the bivariate continuous, discrete and their
g-analogues cases [2—4, 18, 19], where now the coefficients of the three-term recur-
rence relations satisfied by bivariate orthogonal polynomials have been explicitly
given in terms of the coefficients of the partial differential, difference or g-difference
equation satisfied by the bivariate polynomials. In doing so, graded lexicographi-
cal order and the matrix vector representation have been used, first introduced by
Kowalski [10, 11] and afterward considered by Xu [22, 23].

In the bivariate continuous case, the following partial differential equation was
considered by Lyskova [13-15]

92 92
(a1x® + bix + C1)ﬁu(x, y) + (@y* + by + Cz)ﬁu(x, y)
2

+ 2(azxy + bax + c3y + d3)
dxady

u(x, y)

3 9
+ (e1x + fl)fa u(x,y) + (e2y + f2)—u(x,y) + du(x,y) =0,
X ay

where a;, b;, ¢;, d;, e;, f; and X\ are real numbers, which has the property that the
partial derivatives of any solution also satisfy an equation of the same type (Lyskova
class or hypergeometric equation). The above partial differential equation has been
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discretized in [2, 18, 24] by introducing uniquely two partial difference operators
2

for the crossed second-order partial derivative 3 giving rise to

xdy

on(x, y)A1Viu(x,y) +op2(x, y) A1 Vou(x, y) + o21(x, y) A2 Viu(x, y)

+o2(x, y) A2 Vou(x, y) + t1(x, y) Aju(x, y) + ta(x, y) Azu(x, y) + Au(x, y) =0,
(D

where o;; and 7; are polynomials of at most total degree two and one, respectively.
In [24], the equation has been analyzed under the hypothesis of being admissible
and potentially self-adjoint. Moreover, in [2, 18] the hypergeometric condition has
been added, giving rise to Rodrigues formula for the bivariate orthogonal polynomial
solutions.

In this paper, we consider the following second-order linear partial difference
equation

o11(X) A Viu(X) + 022 (X) Ay Vou(X) + 0124 (X) A Vou(x)
+ 0126 (X) A2 Viu(X) + 012 (X) Vi Vou(X) + 012¢ (X) A1 Azu(x)
+ 11 (X)A1ux) + n(x)Aru(x) + Au(x) =0, (2)

where 0;;,i = 1,2 and o1, k = a, b, ¢, d, are polynomials of at most total degree
two, and 7; are polynomials of total degree one, A is the spectral parameter, and we
have used (x) = (x, y).

The paper is organized as follows. First, we obtain conditions in order that (2) be
an equation of hypergeometric type. Conditions for (2) being an admissible equation
are obtained in Sect.3. Moreover, in Sect.4 conditions for (2) being admissible
and potentially self-adjoint are derived. In these conditions, in Sect.5 we obtain
explicit expressions for the matrix coefficients appearing in the three-term recurrence
relations satisfied by the orthogonal polynomial solutions of (2). Finally, in Sect. 6
conditions in order to have symmetric orthogonal polynomial solutions are presented.

2 The Hypergeometric Class of the Linear Second-Order
Partial Difference Equation

An important class of differential and difference equation has been analyzed, e.g., in
[17]. A differential equation is said to be of hypergeometric class if all the derivatives
of a solution of the equation are solution of an equation of the same type. In the
bivariate case, this concept has been first analyzed by Lyskova [13-15].

Definition 1 We say that Eq. (2) is of hypergeometric type if all the difference deriv-
atives u"9(x) = A7 ASu(x) of any solution u(x) of the Eq.(2) are solution of an
equation of the same type.
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Let us consider the second-order linear partial difference equation (2) where the
polynomial coefficients are given by

o11(x) = anx® + by’ + cnxy +dix +eny + fir
022(X) = anx” + bny® + cnxy +dnx +eny + fn,
0124(X) = a120X” 4 b12ay” + C124XY + di2aX + €124y + fi2a,
0126(X) = ayopx” + biopy® + c1opxy + diopx + €125y + fios,
0120(X) = a12ex” 4 bioey” + C1aeXy + dizex + €12¢y + fizes
0124(X) = a12ax” + bioay* + cioaxy + dioax + e12ay + fiaa
71 (X) = 111X + 112y + 713,
72(X) = 121X + T2y + 3.

Note that Eq. (2) reduces to the Eq. (1) considered in [2, 18, 24] in the particular case
O12¢ = 0124 = 0.

Next, we obtain conditions for (2) to be of hypergeometric type. Let us apply the
A operator to (2) and denote Aju(x) = 9 (x). If we analyze each summand, we
have

Ay )] = a0 (x) 3)
A ) AuX)] = ) A2u" () + Ay () Au(x + 1, y) 4)
A n®A U] = A1 ®u0®) + 1+ 1, ) A x) (5)
Ap o1 () A1 Viux)] = 011 (x) A1 Ve x) + Aror(x) A0 (x) (6)
A [022(X) A2 Vaou(x)] = 022 (x) AaVau'M O (x) 4+ A1022 (X) A2 Vau(x + 1, y) (7
A 01240 A1 V2u(X)] = A10124(X) Va0 (x) + 0124 (x + 1, ) A1 Vou 0 (x) ©
= A10124(X) A2u"0 () — A10124 (%) A2 Vou" O (%) + 0120 (x + 1, y) A1 Vouh 0 (x)
At [0125(X) A2 Viu(x] = 0125 (%) A2 V1O (x) + Ajo12p (%) A2 (x) &)
At [0124(X) A Agu(x)] = Aro12a(x) Asu™O (%) + o104 (x + 1, y)A1A2u(1’0)(X)(1O)
A 012X V1 Vau(x)] = 012c(x) Vi Vou" 0 (%) + A1012¢(x) Vou0 (x) (11)

= 012:(X) V1 Vau'l Y (%) 4+ A1012. (%) A2uh0 (x) — Aj0120(x) A2 Vout0 (x)

In order to "% (x) be solution of an equation of the same type, from Eq. (4) we
have that A7, (x) = 0, or equivalently 7,(x) does not depend on x. Symmetrically,
if we apply A, to (2) and since #*" (x) must be solution of an equation of the same
type, we obtain A,7;(x) = 0, or equivalently 7;(x) does not depend on y. Using
these properties and (5), we have that 7;(x) must be a polynomial of degree 1 in x
and 7, (x) must be a polynomial of degree 1 in y in order to have an equation with
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constant eigenvalue. Moreover, from (6) we have that Ao (x) must be a polynomial
of first degree in x, so it does not contain term in xy. Symmetrically, A0, (X) must
be a polynomial of first degree in y, so it does not contain term in xy. From (7),
Aoy = 0 and symmetrically Ayo; = 0 which imply that o}; does not depend on
y and o3, does not depend on x, respectively. If we collect the terms multiplying
Azu(l’o) (x), we obtain that A (72 (X) + 0124 (X) + 0125 (X) + 12:(X) 4+ 0124(X)) must
be a polynomial of degree 1 in y, or equivalently A%(Uua (X) + o125 (X) + 012.(X) +
0124(X)) = 0. Symmetrically, A%(alza (X) + 012 (X) + 012:(X) + 0124(X)) = 0. If we
collect the terms in A, Vou"9 (x), we observe that 075 (X) — A (0124 (X) + 0120(X))
must not depend on x which implies that A%(olza (x) + 012.(x)) = 0. Symmetrically,
A3 (0125 (X) + 07120(x)) = 0.

Lemma 1 Equation(2) belongs to the hypergeometric class if and only if

o1 @) =anx? +diyx + fir,

on(X) = bny* +eny + fa,

0124 (X) = a1ax? + b12ay? + 124Xy + di2aX + €124y + fi2a,
0125 (®) = a1px* + biopy* + cropxy + diopx + €125y + fi2p
O12¢(X) = —a124x? — biopy?* + cracxy + dizex + €12cy + fioes
0124(X) = —a12px? — b1agy? + 124Xy + diax + €124y + fi2a,
71 (%) = 11X + 713,

T (x) = T2y + 3.

(12)

Theorem 1 Let us assume that (2) is of hypergeometric type. If u(x) is solution of
(2), then uy (x) = A} Au(x) is a solution of the following equation belonging to the
hypergeometric class:
11" (6) A1 Vit () + 035" () As Vauy (%) + 015, (6) A1 Vit (x)
+ 050 (0) A Vit (x) + 055 @) V1 Vaug () 4 057 (X) Ay Aqtg (x)
+ 17 (X) Ayt () + 77 (@) Mgty (X) + 17V ug (x) = 0 (13)

where
Uf?’s)(x) =011 — 5A2(0125 + O12¢) — WA%TI%
035" (%) = 02 — 1 A1 (0120 + 0120) — #A%ana,
01(5’;)(") = 0124 + 1 A1(0124) + #A%mza,
Ufgi)(x) = o012 + 5 A2(012) + MA%O’Q;,,

2

ofg’j)(x) = 012¢,
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(r,s) r(r - 1) 2
O1py (¥) = 0124 + 17410124 + 5420124 + 3 Afo124
s(s—=1)
+rsA1A2012¢ + ———— A50124,
(r,s) _ r(r - 1) 2
7,77 () = 11 + rAi(t1 + 011) + 5A2(0124 + 0126 + 0120 + 0124) + TA1011+
s(s—=1)
rs A1 A(012q + 0124) + 2 A5 (o126 + 0124)s
(r,s) _ s(s—1) 2
7,77 (x) = 12 + 5 A2(12 + 022) + 1 A1 (0124 + 0126 + 0120 + 0124) + TA2022+

r(r—1)
rs A1 Ax(o12p + 0124) +

2
A1(012q + 0124),

r(r—1) 5 s(s—=1)

M(r"v)(x) =A+rAit +sArmn + Ajor + TAQUZQ‘F

rsA1A2(012q + 0126 + O12¢ + T124)-

Proof The result can be obtained by applying repeatedly the forward difference
operators A; and A, to the initial Eq. (2).

3 Admissible Equations

The idea of admissibility was first introduced by Krall and Sheffer [12] in the case
of second-order linear partial differential equations.

Definition 2 The second-order linear partial difference equation (2) is said to be
admissible if there exists a sequence {A,}, (n =0, 1,2...) such that for A = A,
there are precisely n + 1 linearly independent solutions in the form of polynomials
of total degree n and there are no nontrivial solutions in the set of polynomials whose
total degree is less than n.

Theorem 2 The second-order linear partial difference equation (2) with polynomial
coefficients given in (12) is admissible if and only if

T2 = 711,

by = ay,

Cl2a = 2a11 — C124 — C126 — Cl2¢s
A = —n((n — Day + 711).

Proof The proof can be done in a similar way as in the continuous case [15, 20].

As a consequence, we have that the polynomial coefficients of the second-order
partial difference equation (2) have the form
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on(x) =anx? +dyx + fii,
on(x) = any* +eny + fo,
0124(X) = a12aX% + b12gy? + 124Xy + di2ax + €124 + fi2as
0126(X) = a1px? + biopy? + cropxy + diopx + €125y + fi2ps
| 012¢(X) = —a124X> — biopy?* + Cracxy + dizex + €12cy + fioes (14)
0124(X) = —a12px* — b12ay* + (2411 — €124 — C12p — C120)XY
+dingx + einay + fiza,
T1(X) = 11X + 713,
(X)) = 711y + 23,
Ay = —n((n — Day + 711).

4 Potentially Self-adjoint Difference Operators

The operator & defined by

Du(x) = 011(X) A1 Viu(X) + 022(X) Ay Vou(x) + 0124 (X) A1 Vou(x)
+ 0125 (X) A2 Vi (X) + 012:(X) Vi Vou(X) + 0124 (X) A1 Azu(x)
+ XA uX) + X Au(x), (15)

allows us to write the second-order linear partial difference equation as
2u(x) + Au(x) = 0.
The adjoint operator 2" of  is defined by

PD'u = A1Vi(o11u) + A1 Va(o12p1t) + A2V (01241)
+ A1 Az (o120u) + ViVa(opqu) + AsVa(opu) — Vi(tiu) — Va(tau).

Definition 3 An operator ¢ is self-adjoint if .&7/" = &7

Definition 4 The operator & is potentially self-adjoint in a domain G if there exists
in this domain a positive real function p(x) = p(x, y) such that the operator p(x) %
is self-adjoint in the domain G.

If we multiply & defined in (15) through a positive function p(x) in a certain
domain G, we obtain that the operator is potentially self-adjoint provided that the
following conditions are satisfied
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plx =1,y = Dopax — 1,y = 1) = p(x, y)on(x, y),
px =1, y)o1,(x —1,y) = p(x,y — Dopp(x, y — 1),

16
plx =1, y)msx —1,y) = p(x, y)oi(x, y) (10
p('x’y - 1)w-4(-x7y - 1) = ;O(x» y)wz(-xs y)»
where
wi(x,y) =o11(x,y) + o1 (x, y) — 012 (%, y),
wz(xv )’) 2(722()5» )’)+0’12a(x» y)_UIZC(xv y)7 (17)

w3(x,y) =011(x,y) +0124(x, y) — o120 (x, ¥) + 11 (X, ¥),
w4(x,y) = on(x,y) +o1p(x, y) — o12q4(x, y) + 12(x, ).

We shall refer to the system of Eq.(16) as Pearson type system, in analogy to what
happens in the univariate case [17].
The above relations for the function p can be written as

A (x)p(x)) = Vi(p(X) (011(X) + 0124(X) — 0124 (X) + T1(X))),
Ax(@2(X)p (X)) = Va(p(X) (022(X) + 0125 (X) — 0124 (X) + T2(X))),
px,y+ Dopax,y+ 1) = p(x + 1, y)orm(x + 1, y),
px, y)o124(x, y) = p(x + 1,y + Dope(x + 1,y + 1),

and for determining the unknown function p(x), we get the system

A (p(x)011(X) + Az (p(X)0124 (X)) + V2 (0 (X)0124(X)) = p(X) 71 (X),
Ar (p(X)022(X)) + A (p(X)0125 (X)) + V1 (0(X)0124(X)) = p(X)T2(X),

(18)
A1V3 (0125(X) p (X)) = A2V (0124(X) p (X)) ,
A1 s (012:(X) (X)) = V1 V3 (0124(X) 0 (X)) .
The above system can be written in matrix form as
A(p(x)
p(x)
M) 0(x,)
Vie) | T o(x,y) |
p(x)
Va(p(x) Yx,y)
p(x)
where
o (x,y) O124(x, y) 0 o124(x, y)
U= o1p(x, y) on(x,y)  opax,y) 0
op(x +1,y) —o12a(x, y + 1) 0 0 '

onc(x+1,y) 0 0 opq(x,y —1)
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the functions

0(x,y) = 11(x) = 41 (X) A1 (011(X)) — % (X) A2 (0124 (X)) — G3(X) Va(0124(X)),
E(x,y) = 12(x) — 41(x) A1(0125 (X)) — %(x) A2(022(X)) — G4(X) V1 (0124 (X)),
p(x,y) =0ona(x, y + 1) —ona(x + 1, y),
Y(x,y) =ona(x,y — 1) —opc(x +1,),

(20)
and we have denoted
(o) = —2E )
oi(x+1,y)
w4 (X, y)
% =
»(X) ey + 1) o
G (x) = @ (x, y)
wy(x,y — 1)’
_ wl(-xv y)
A{ﬁ(x) o o3(x —1,y)

5 The Three-Term Recurrence Relations

For any x = (x, y) € R2, we shall denote by x" (n € Ny) the column vector of the
monomials x" ¥y, whose elements are arranged in graded lexicographical order
(see [7, p. 32]):

n

X' ="k, 0<k<n, neNy. (22)

Let {P,"; . (x, y)} be a sequence of polynomials in the space I12 of all polynomials
of total degree at most n in two variables, x = (x, y), with real coefficients. These
polynomials can be expressed as finite sums of terms of the form ax"~*y*, where
aeR.

Let P, denote the (column) polynomial vector

IP>n = (P;:l,o(-xv y)v Py:lfl,l(xv y)v R} Pln,nf](-xv y)v P(Sl,n(xv y))T (23)

In these conditions, each polynomial vector [P, can be written in terms of the basis
(22) as:

IP)n = Gn,nxn + Gn,nflxn_] +---+ Gn,O on (24)

where G, ; are matrices of size (n + 1) x (j + 1) and G, , is a nonsingular square
matrix of size (n + 1) x (n + 1).
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Definition 5 A polynomial vector P, is said to be monic if its leading matrix coef-
ficient G, , is the identity matrix (of size (n + 1) x (n + 1)); i.e.:

P, =X"+Gup 1 X" '+ GppaX" 24+ GhoX’. (25)

For a monic polynomial P, each of its polynomial entries P, , (x, y) can be writ-
ten as
P!, (x,y) = x"Fy* + terms of lower total degree . (26)
In what follows we shall consider monic polynomials denoted by P,.
The following theorem [7] provides conditions for {IP, },>0 be an orthogonal poly-
nomial sequence.

Theorem 3 Let £ be a positive definite moment linear functional acting on the
space T12 of all polynomials of total degree at most n in two variables, and {P,},=0
be an orthogonal family with respect to £. Then, for n > 0, there exist unique
matrices A, j of size (n + 1) x (n +2), B, j of size (n + 1) x (n + 1), and C, ; of
size (n + 1) x n, such that

ijn = An,anJrl + Bn,an + Cn,jpnfl’ Jj= 1,2, 27)

with the initial conditions P_, = 0 and Py = 1, where we have used the notations
x| = x and x; = y.

Next, we shall obtain explicit expressions for the matrices A, ;, B, ; and C, ;
appearing in the three-term recurrence relations (27), in terms of the polynomial
coefficients of (2). These matrices allow us to compute the monic orthogonal poly-
nomial solutions of (2), in case they exist.

In doing so, we shall repeatedly use the matrices L, ; of size (n + 1) x (n + 2)

10 0---0 01 0---0
01 0---0 00 1-.---0
Lyg=1. . | and Lpo=| . . R (28)
O -n--- 10 O evennnns 1
It is easy to check the following important properties
rx" = Ln,1Xn+1, an — L,l,2Xn+1,
¥2X" = Ly Ly X", y2X" = L,oL, X", (29)

LyoLpy11=Ly1L,y1.
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Moreover for j =1, 2,

LyjLy ;= lIni, (30)
where 7,1 denotes the identity matrix of size n + 1.

In order to obtain explicit expressions for the matrices A, ;, B, ; and C, ; appear-
ing in the three-term recurrence relations (27), in terms of the polynomial coefficients
of (2) we shall need the action of the forward and backward difference operators A
and V on x" given by

A" = ZEQJA X"k VXt = Z( DFES X

where if we denote the entries of the matrices E; )ofsize(n+ 1) x (n —

r + 1), we have that

n—p p
( ) pP=q, () p=q-+r,
r , r

,
ep,q’l(n) = ff,,_q,z(”) =

0, P #q, 0, pFEq+r.

=(€pq.j

If we substitute the expansion (25) in (2), by equating the coefficients in x", X",
and x"~2 we obtain the following explicit expressions for the matrices G, ,_; and
Gn,n—Z in (25)

Gnn 1= SnIF 10‘ ) (31)
Gn,n—Z = (Tn + Gn,n—ISn—l)F;,lz()Ln) (32)

where
IFn()‘l) = ()‘n - )‘-Z)Hn-‘rl-

The matrix S, of size (n + 1) x n is given in terms of the polynomial coefficients
of the Eq.(2) as

S1.1 812 0o --. 0
$2,1 82,2 82,3 B
$3,1 832
Si=10 s, . .0 (n =1, 33)
Sn—1,n
s}’l,l‘l

O """ O Sn+1,n—1 Sn+1,n
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where

Siiv1 = (1 =) (biop + bioe) +en)u(n —i+2), i=1,....n—1,
sii = =i+ 1) (0 =) (dii + 5+ G = Dian = ez = e10))
+ (@ — D(e12a + €12 + €12c + €124)
713 = braa +b2ou@®) i =1,
Siv1,i = 1(n —i)(d12q + di2p + dize + di2a)
+ul+1) (622 + % + (n—i)(an — cr2a — C12c))
—iu(m — i+ 1)(ap + ane) + i3, i=1,...,n,
sivai = (do = 1 =i = Dlana +ap) Ju +2),  i=1,...n=1,
where u(n) = n(n — 3) + 2.

Moreover, the matrix T, of size (n 4+ 1) x (n — 1) is given in terms of the poly-
nomial coefficients of the Eq.(2) as

f1tp 0 «oovnn 0
Ih1thp
131 132 :
To=10u,"" 0 (n>2), (34)
In—1,n—1
© Inn—1
o ...... 0 titin—1

where, for1 <i <n —1,

1
== (G =n=DG=m(anG —n+DGi+n -6
+ 230 — D(—e12q + €126 + €12c — €124
+ (i = D(b1za +b129)) = 6i1 + 11l —n+ 1) = 311) ),
1
lit1i=— Ei(i - n)((i —n+D(G = D(ciza + c12o — ar1) — diza + diop + dize
—dia) + (1 = i)(e12a — €125 + €12¢ — €124) + 2(fi2a + fizo + fi2e + flzd)),
1
Ei((i2 — (a1 (=3i +4n — 6) + 2711
+6(i + 1) ((di2a — di2p + d12c — di2a
— (@ —n+2)(ana +anp)i —n+1)+2fn+ 123))-

lit2,i =
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As in the case analyzed in [2], we have the following result providing the explicit
expressions of the matrices appearing in the three-term recurrence relations satisfied
by the monic polynomials:

Theorem 4 The explicit expressions of the matrices A, j, B, jand C, j (j =1,2)
appearing in (27) in terms of the values of the leading coefficients G, ,—1 and G, ,_2,
explicitly given in (31) and (32), respectively, are

An,j = Ln,jy n >0,
BO,j = _LO,le,Ov Bn,j = Gn,nfanfl,j — Ln!jGnJrl’n, n > 17

- (35)
Ci,j=—(L1,jGao+ B1,;jG10),
Cn,j - Gn,n—ZLn—Z,j - L11,jGn+l,n—1 - Bn,jGn,n—la n Z 2 )
where the matrices L, ; have been introduced in (28).
Since [7],
rank(L, ;) =n+1=rank(Cy41;), j=1,2, n>0, (36)

the columns of the joint matrices

L,= (L}

n,1>

L)' and ¢, =(c!

n,1>

ch)

of size (2n + 2) x (n + 2) and (2n + 2) x n, respectively, are linearly independent,
which implies that
rank(L,) =n + 2, rank(C,) = n. (37)

Therefore, the matrix L, has full rank. As a consequence, there exists a unique matrix
D; of size (n +2) x 2n + 2),

. -1
D! = (Dy1|Dy,) = (LTL,) LT, (38)
such that

DI L, = I».

where I, denotes the identity matrix of size n + 2.
If we now consider the left inverse D] of the joint matrix L,

1 0
12 O12 O
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it is possible to give a recursive formula for the monic orthogonal polynomials

IP)n+1 = DZ |:(§) 02y In+1 - Bn] ]Pn - chnPnflv n= O, (39)

with the initial conditions P_; = 0, Py = 1, where ® denotes the Kronecker product
and

T T
B,o) . Cu=(Cpi.Cra) (40)

n,1°

B, = (B/,,
are matrices of size (2n +2) x (n+ 1) and (2n 4 2) x n, respectively. We have
therefore obtained another presentation of [7, (3.2.10)]. This idea has already been
presented in [18].

6 Bivariate Symmetric Orthogonal Polynomials

In this section, we give conditions for an admissible second-order partial difference
equation of hypergeometric type to have symmetric orthogonal polynomial solutions.

Definition 6 A polynomial P , ,(x,y) of degree n is said to be symmetric if
Py:l—k,k(_'xf —y) = (—1)”Prf‘_k,k(x, »).

As a consequence of this definition, the coefficients of all the monomials of
P! i(x,y)ofdegreen — (2¢+1),£=0,1,..., L%J are zero, where | - | denotes
the floor function.

Theorem 5 Let us assume that (2) is admissible and of hypergeometric type. The
Eq. (2) has a symmetric sequence of polynomial solutions if and only if

(715 = 13 =0,
diza + diop + dioe +ding =0,
e12q +ep + e +ejpg =0,
C12¢ = Ad11 — C12a,
dizp = —di2a, 41)
appy = A,
C12p = Cl2a>
biop = b12a, .
11
Ldn =ep=-—

Proof Suppose that the admissible second-order difference equation (2) has a sym-
metric sequence of polynomials solutions. Let us consider the monic symmetric
sequence of polynomials solutions written in vector form as in (25).
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If we substitute each vector polynomials P, (n = 0, 1, 2, 3) in (2) with coefficients

(14), by equating the coefficients in x"~! to zero, we obtain (41).

For the converse, let P, = Z Gn,,'xi be a polynomial vector as in (24). We have
i=0

n i-2

— k
AV =232 D (=D G B TELN

i=2 k=0 [=0

which is a polynomial of degree n — 2. Then, for 0 < p < n — 2 the coefficient of
x” in A, VP, is

n

i-2
i | —k— 1 k41—
DD DTGB B
i=p+2 k=p
For 1 < p < n — 1, the coefficient of x” in x; A, V;IP, is
n i—2

i | —k—1 k42—

DD DTGB B Ly

i=p+1k=p—1

For 2 < p < n, the coefficient of x” in x x;, A, VP, is

n i—2
i—k i—k—1mpk+3—p
> D O TFGLE B Ly Ly
i=p k=p-2
We also have
n i-2 k
2 E i—l i—k—1mpk+1-1 1
Vl Vz]Pn = (—1) G”siEi,Z EkJrl’l X,
i=2 k=0 =0
n -2 k
i—k—1pk+1-1 1
A]Aan = Gn,iEi,Z EkJrl’l X,
i=2 k=0 /=0
n i—l1
§ 2 i—k k
Alpn = Gn’,’Ein X,
i=1 k=0
n i—1
AP, =D G B
i=1 k=0

As a consequence, if we substitute P, in (2) with coefficients (14) and conditions
(41), the coefficients of x? are
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n i-2
> GuiAl o+ Gno. p=0,
i=2k=0
n -2 n i—2
DD GuiAigy + 2D GiA lk1+Zan St Gy, p=1,
i=3 k=1 i=2k=0 i=1
n i—-2 n i—2 n
1 2 3
2. 2 Gnitinpt 2 2L Guidly,+ 2 Gnidi,
i=p+2k=p i=p+lk=p—1 i=p
n
+Z Z Gn,iAik,p"‘}\nGn,ps 2<p=n-12,
i=pk=p-2
n
4
Gn ”Ann 2,n— 1+ Z G"l 1n 1+ z Z Gn,iAi,k,n—l
i=n—1 i=n—1k=n-3
+ 2 Gnn—1, p=n—1,
Gy, nAnn-i-GnnAnn 2n+knGn,n, p=n.

where the matrices Ak and A . can be computed recursively. Hence, we can write
the coefficient of x” as

GrpBpp+ GupriBppr1i + D GuiBpi. (42)
i=p+2

Notice the difference between these matrices and those appearing in the three-term
recurrence relation. Especially for the case 2 < p < n — 2, we have

Bypy=A ,+ A, o, +Aplp,
B P‘H_Ap 1,p— lp+Ap+lp+Ap+1p 2P+AP+]P Lp
3
PI—ZAzkaF Z Ay + A7, + Z Airp
k=p—1 k=p-2
Therefore, (42) can be written as
GT
GrTz‘p-&-l
T T T T
(B Bp p+l1 Bp p+2 " Bp,n) Gn p+2
Gf,n

By equating the coefficients of 1, x, x2, ..., X" in this order in the equation
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DP, + 2P, =0,

we find the linear homogeneous system of equations

£2,G =96,
where 0 is the zero matrix of size (”;’2) x (n+1),
Bio Boy Bon -+ Bi,
0 BKI BKZ Bfn
2, =
Br{—l,n—l Blz—l,n
0 0 B!,
and
Gro
Gy
G =
G

Now BZ , 18 the zero matrix, so it is always possible to choose a nonsingular matrix
G, satisfying last n 4 1 equations. B,,_; , is the zero matrix, and B,,_; ,_ is diag-
onal matrix with the entries A, — A,—; in the main diagonal. We then obtain that
Gp.n—1 is the zero matrix. By doing so we find that the matrices G, ,—2j+1) in (24),
j=0,1,..., L%J are identically zero and the proof is complete.

As aconsequence, we have that the polynomial coefficients of the admissible second-
order linear partial difference equation of hypergeometric type (2) have the form

o11(x) = anx® — 3x + fii,

on(x) =apy? — 4y + fno,

0124(X) = C124xY + di2aX + €124y + fi2a,

0125(X) = C12aXy — d12aX + €12y + f1255

012:(X) = (a11 — €12a)xy + di2eX + €120y + fizes (43)
0124(X) = (@11 — C12a)Xy + d12aX + €124y + f124,

T1(X) = 111X,

(X) = 111y,

[ A = —n((n — Dayy + t11),
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1 1

€a =15 (—air + 12 fioe =23 (f11 + f22) +711) — 5C12a +dioa + fioa,
1

ey = 75 (6 (=2 (d12a + f12a + fi2e) + cioa + fi1 + f22) +an +2711) ,
1

dipe = 3 (—=6d12q + 2a11 + 6 f20 + 711) ,

1
€rae = 7 (—2c120 +ai + 2 f11 — 2 f2) +diza + fi2a + fioe,

ar 1
ding = diog — X~ oy — 21y,
12¢ = di2 3 I g

1
eid = 7 (=2 @2 (d12a + fr2a + f12¢) = C12a + f11 — f22) —an) .

Moreover, under these assumptions we have that the matrices S, defined in (33)
are identically zero, which implies that the matrices G, ,—; defined in (31) are also
identically zero. Therefore, the matrices B, ; explicitly given in (35) of the three-
term recurrence relations (27) satisfied by P, are also zero, giving the symmetry
condition. Furthermore, in this symmetric situation, the coefficients of the matrices
T, defined in (34) are given by

i  =—15G—n—1DG—-n)(anli—n+2)Gi +n—5+12( —2) fiy
+2111(2i —n)),
tivri = 2i(i—n) (62 (G —2) (fiza + fr2e) + 2i — n)di2a)

—( =1 —n+2)c124) +a11(i(3i —3n —1) 4+ 5n — 6)
+6fn(n —2i) + 111(n — 20)),
tit2i = —ll—zi(i + D (@ —2)a1Bi —4n+5) — 12f0n({ —n+2)+ 2111 (n — 2i)).
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Abstract The Natural transform is used to solve fractional differential equations for
various values of fractional degrees ¢, and various boundary conditions. Fractional
diffusion problems solutions are analyzed, followed by Stokes—Ekman boundary
thickness problem. Furthermore, the Sumudu transform is applied for fluid flow
problems, such as Stokes, Rayleigh, and Blasius, toward obtaining their solutions
and corresponding boundary layer thickness.
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dynamics
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1 Introduction

To obtain the solutions for engineering problems such as in magneto-hydro-dynamics
or fluid dynamics whether through ordinary, partial or fractional differential equa-
tions, integral transform methods are often sought to the rescue. The advent is that
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they convert the differential problems to simplifiable algebraic problems in a possibly
new domain with proxy units, the solution of which are then often inverted back to
yield the sought solution. Fourier and Laplace transforms are the traditional integral
transform icons in this regard [24, 45]. Based on the type of kernel used, various
integral transforms and problem-solving techniques have risen to include Hankel,
Mellin, Hilbert Jacobi, Gegenbauer, Radon, Wavelet and Curvelet transforms, and
Z [43]. For instance, orthogonal polynomial kernels led to Legendre, Laguerre, and
Hermite transforms [43].

For the function f(z) defined in the set A = {f(?)|IM, 1, » > 0,|f ()] <

]

Me'i ,ift € (—1)/ x [0, 0o)}, Natural transform is given by,

N[f(®)] = R(s,u) = /OO e f(ut)dt = l /OO e_%f(t)dt
0 uJo )

[~ _, ut
— e ' f{—)dt; Re(s) >0, ue(—m,m).
0 S

N

In (1), when u = 1 gives Laplace transform and s = 1 gives Sumudu transform,
hence second and third integral equations define the respective Natural-Laplace dual
(NLD) and Natural-Sumudu dual (NSD).

The above mentioned Natural transform combines the features of Laplace and
Sumudu transforms and hence converges to both transforms upon variable substi-
tutions in kernel. In this work, some Natural transform properties are reviewed and
applied to fractional order diffusion equation in semi-infinite medium for its solu-
tion, and then for different values of «, the solution is analyzed. Followed by same,
Natural transform is applied for Stokes—Ekman problem to obtain its layer thick-
ness. Table comprising all new Natural transforms for certain functions is given. In
the second half of this work, Sumudu transform applied for Stokes, Rayleigh, and
Blasius problems to obtain their solutions and hence their layer thickness.

2 Natural Transform Properties

Properties and table of elementary functions and N transform are given with solu-
tions of fluid flow over a plane wall is solved by the Natural transform (N-transform)
in [1]. Assuming both initial and boundary conditions were null, Maxwell’s simul-
taneous equations were solved by Natural transform in [2]. Extensive properties
including multiple shifting, dual nature to Laplace and Sumudu transforms, and all
other required properties of Natural transform with list of tables were studied in
[3]. A more generalized Laplace, Sumudu, and Natural transforms definitions are
given in [3], (Eqs (1.4-5), and (2.12-13) in [3]). Natural and its inverse transforms
were derived from Fourier integral in [3]. Bromwich contour integral and Heavi-
side’s expansions theorems for the inverse Natural transform were derived in [3]
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(Theorems 5.3 and 5.4, [3]). The same reference contains multiple shifting results
related to products and divisions which were derived in terms of s as well as u in [3].
Transverse electromagnetic planar waves propagating in lossy medium (TEMP)
are solved for electric field using Natural transform [4]. Maxwells equations were
extended for n dimensions and studied using Natural transform in [5]. The relations
of integral transforms and Jo(2+/v1) are studied in [6]. Fractional ODEs solved using
Natural transform in [7]. Natural transform in distribution space D' and its dual space
D is studied in [8]. Natural transform in distribution space and Boehmians is studied
in [9]. Integral equations solved using Natural transform in [10]. Decomposition
method with Natural transform employeed for solving Schrodinger equations in
[11]. In [12] Q-theory of Natural transform discussed. Natural transform of basic
functions calculated by Adomain decomposition method (ADM) in [13]. Laplace,
Fourier, Sumudu, and Mellin transforms were back tracked from Natural transform in
[14].In[15], fractional PDEs are solved by Natural transform. Fluid PDEs are solved
by Natural transform in [16]. Natural transform and the Homotopy Perturbation
method (HPM) were hybridly joined to solve fractional PDEs in [17]. Fractional
Natural transform, properties, and applications were studied in [18]. Some more
applications of Natural transforms in solving PDEs were given in [19, 20].

Theorem 2.1 If f(t + NT) = — f(t), then

1 L
N[f(t)]z_—_ﬂ)/o e« f(t)dr. 2)

u(l+e

Proof The proofis straightforward, rewriting the second integral of (1) in the interval
[0, T] and [T, co) so that [0, 0c0) = [0, T]U [T, 0o) and applying f(t + NT) =

— f (1), simplifying gives (2). (]
Theorem 2.2
0:r<?t 1 _w
N = , =~ #R(>.u). 3)
f(at—b);t>;,a,b>0 a a
Proof Applying second integral of (1) to the left-hand side of (3) and after simpli-
fying completes the result. O

3 Natural Transform Applications to Fractional
Order Diffusion Equation in Semi-Infinite Medium
and Stokes—Ekman Layer Problem

Example 3.1 (Fractional diffusion problem) The fractional order diffusion equation
in semi infinite medium z > 0, where initial temperature is zero in the whole medium
and temperature at the boundary is X f(¢) given in [42]. The problem is described
by the following equations.
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0%x(z,1) x(z, 1)
ore =k 072 ; 2€(0,00), t>0. 4)

The initial and boundary conditions are, respectively, given by,

x(z,0)=0; z>0. 5

x(0,2) = Xof(t); t >0and x(z,t) =0as z — oo. (6)

LettingN[x(z, t)] = R(z, s, u) and N[ f(¢#)] = R(s, u), Natural transform of (4) after
initial condition (5) and boundary condition (6) is given by,

d*R(z, s, a
TREs W (ST sy =0, 2> 0. )
dz? KU
and
R(@0,s,u) = XoR(s,u); R(z,s,u) — 0asz — oo. ()

Now the solution of (7) along with (8) is given by,

R(z,s,u) = XOR(s,u)exp(—z s ) )
KU

Inverse Natural transform of (9) from the application of convolution theorem of
Natural transform [3] gives the solution of (4).

x(z,1) = Xo/o f@—mgz, 1)dr = Xo f(1)g(z, 1). (10)

g(z,t) =N~! |:exp(—z ::a)] . (11)

Now the solution x(z, t) of (4) with boundary condition f(¢#) = 1 in (6) for different
values of « in (4) is given in the Table 1.

Next the solution x(z, t) of (4) with boundary condition f(¢) = ¢ in (6) for dif-
ferent values of «v in (4) is given in the Table 2.

Hence, the general solution of (4) is given by (10) and (11). Finally, for different
values of o in (11), g(z, t) is given in Table 3.

where

Example 3.2 (Stokes—Ekman problem) When both fluid and disk rotate with uniform
angular velocity 2 about z— axis, unsteady boundary layer flow in a semi-infinite
body of viscous fluid bounded by an infinite horizontal disk at z = 0 is given by the
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Table 1 Solutions of (4) with boundary condition f(¢) = 1 in (6) for different valus of « in (4)

S. No «in (3.1) x(z,t)
24/zt
1 -2 XoJo | ——
070 ( L1/4 )

z
3 1 X erfc
’ (zm)
0;1t<
4 2 X()H(t—i = {Jundefined ; ¢t =
K

Xo; t >

Table 2 Solutions of (4) with boundary condition f(z) = ¢ in (6) for different valus of « in (4)

S.No ain (3.1) x(z,1)

! 2/t
1 -2 Xon%\/jh (1—2)
z K1/

1 22t 2
2 -1 X R, =2, —)t— ——
0[02(2 45)

2
27+ 2kt Z
1 X erfc —
O[( 2k ) (wm ¢

Table 3 Solutions g(z, t) in (11) for different valus of in (11)

S. No ain (3.8) x(z,1)
1 /2 2/zt
1 2 5ty — — —J1( f)
k3 V1 K4
22
2 1 e

2W

S

z undefined ; t =
2 ft——) =
JE 0; otherwise
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following equations [42].

aq((;t,t) +2Qig(z ) =v g(f’ 250, 1>0. (12)
gz, 1) =ae™ +be " onz=0,t>0/ (13)
q(z,t)=0; z—> 00, t > 0. (14)
qg(z,)=0;t<0Vz>0. (15)

Here, ¢ is the complex velocity field, w is frequency of oscillation of disk, and @ and
b are complex constants [42].
Let N[g(z, t)] = R(z, s, u), Natural transform of (12) leads to,

d*R(z, s, u) (s+2§2ui

e ) R(z,s,u) =0. (16)

uv

Solution of (16) after initial and boundary conditions (8) and (7), respectively, yields,

a s+ 2Qui b s + 2Qui
R(z,s,u) = —exp| —z + —exp| —z,/ ——— ).
s —ilwu uv s +iwu uv

a7

Inverse Natural transform of (17) gives the solution g (z, t) of (12).

_aei“” 2L+ w)i Z
q(z,t) = 5 |:exp (—z (—1/ )) erfc (_ZW t2Q + w)z)]
P o (2225 )

n be—ivt [exp (—Z (M)) erfc (— — \/t(2§27+w)l)i|
2 v 2Vt

P o (352) )]

(18)

Upon w = 0 in (18) gives the Ekman layer thickness of order ,/55.

For the functions in [41], table constituting list of exponential functions and their
Natural transforms is given which will be useful for future study.
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4 Sumudu Transform Literature Review

Over the past decade, a new theoretical framework has been developed to model
anomalous diffusion. The new framework is based around the physics of contin-
uous time random walks and the mathematics of fractional calculus. One can ask
what would be a differential having as its exponent a fraction. Although this seems
removed from Geometry . . . it appears that one day these paradoxes will yield useful
consequences. Gottfried Leibniz Fractional Diffusion.

When s = 1 in (1), Natural transform converges to Sumudu transform, namely

SLf ()] =/ooe”f(ut)dt = i/oo e f()dt; ue (—m,m).  (19)
0 0

Sumudu transform is shown to dual of Laplace transform and used to solve produc-
tion equation [21], followed by multiple shifting, convolutions, and table of Sumudu
integral transforms given in [22]. Properties of shifting and derivative of functions,
Taylor’s theorems, Sumudu transform applications and its relations to number the-
ory and matrices given in [23]. From the Fourier integral, Sumudu transform is
derived and applied for TEMP waves in [24]. Inverse Sumudu transform is applied
and obtained the solution for Bessel’s differential equations and shown its relation
to Laplace transform through Bessel function in [25]. In [26, 27, 29, 31, 32, 34]
Sumudu transform applications used for fractional differential equations. In [28]
Laplace transform defined for trigonometric functions and then new infinite series of
trigonometric functions along with tables, examples discussed. Fractional Schnaken-
berg solved numerically in [30]. Fractional order systems in electrical circuits were
studied in [33]. Boundary problems of double diffusiveness are studied in [35].
Sumudu transform applied for continuous everywhere and nowhere differentiable
functions for smoothening the fracture in [36]. Sumudu computation in series for-
mat was derived through symbolic C++ pseudocode, using the Sumudu definition
without any additional decomposition schemes, in [37]. From the bimodular elliptic
functions, Sumudu transform of tan(x) and sec(x) is derived as continued fractions in
[38]. In [39] different Sumudu transform definition, its properties for trigonometric
functions including table of new infinite series expansions of trigonometric functions
were studied. Magnetic field solution of TEMP waves, numerical results and Maple
graphical study were given in [40].

5 Sumudu Transform Applications to Stokes,
Rayleigh and Blasius Problems

Example 5.1 (Stokes problem) Flow in unsteady boundary layer induced in semi-
infinite viscous fluid is bounded by an infinite horizontal disk at z = 0 due to oscil-
lations of disk in its own plane with given frequency w. Corresponding PDE is given
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by [42],
6xf;t’ D _ uax(;;t) L 2>0,1>0. (20)
Initial conditions are
x(z,t)=0; z—> 00, t>0. 21)
x(z,0)=0;1r=<0, Vz>0. (22)

and the boundary condition is
x(z,1) = Xoe™' ; z=0, 1t > 0. (23)

Here, x(z, t) is velocity of fluid and v kinematic viscosity of fluid.
LetS[x(z, 1)] = G(z, u). Sumudu transform of (20) and after initial and boundary

conditions yields,
Xo 1
G(z,u) = —expl —z,/— ). 24)
1 —iwu uv

Sumudu inverting (24) gives velocity in unsteady boundary layer.

Xoeiu” N : ( 7 . ) Z ’ ( Z . )]
= v erf - v erf .
x(z, 1) > |:e erfc T iwt) +e erfc T + Viwt
(25)

From which the thickness of Stokes boundary layer is \/g .

Example 5.2 (Rayleigh problem) When the frequency w = 0 in Stokes problem,
motion is generated from rest with constant velocity X, in fluid [42]. Therefore,

from (24).
Gz, u) = X exp(—z,/uiy). (26)

Sumudu inverting (26) gives the velocity x(z, t).

b4
x(z,t) = Xgerfc (2\/;) . 27

Thickness of Rayleigh boundary layer is v/vt.

Example 5.3 (Blasius problem) Unsteady boundary layer flow in semi-infinite body
of viscous fluid is enclosed by infinite horizontal disk at z = 0 [42].
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When the boundary condition is ¢ in Stokes problem Example 5.1 leads to the Bla-
sius problem. Therefore, Sumudu transformed (20)—(23) with x(z, t) = Xt yields,

G(z,u) = Xouexp (—z,/ L) (28)
uv

Inverse Sumudu transform of (28) using Maple gives the velocity profile of Blasius

problem.
Xo 22+ 2vv z r 2
)= f — 2z e | 29
x(z, 1) > |:( V )erc(zm) 2 —e 4:| (29)

6 Conclusion

With respect to fractional diffusion problem, following observations were found.
When the boundary condition is constant.

e For a = —2, velocity profile x(z, ¢) is in terms of Bessel’s function.

e For o = —1, velocity profile x(z, ¢) is in terms of hypergeometric function.

e For a = 1, velocity profile x(z, t) is in terms of complementary error function
[42].

For ao = 2, velocity profile x(z, ¢) is in terms of Heaviside’s function.

When the boundary condition is ¢, velocity profiles for different o are given in
Table?2.

For o > —2 and @ > 2, velocity profile x(z, ¢) does not exists.

Therefore, for constant and ¢ boundary conditions, velocity x(z, t) is defined for
ae[-2,2].

Sumudu reciprocity property of [24] is shown in the realm of Stokes fluid flow
problem and its descendent variations, and obtained solutions and layer thickness
are in exact concordance with results in the literature [42].

For future studies, we relegate the still open problems regarding finding the veloc-
ity x(z, t) when « takes fractional values in the interval [—2, 2]. Lists of Natural
transforms of elementary functions given in Table4 will be useful for further study.
Moreover, we declare that we remain open to our readers comments, communica-
tions, and suggestions.
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Table 4 Natural transform of elementary functions

S.No | f() NLf ()]
1 e~ !
s+ au
2 te ™ v
(s+o¢u)2
3 tv—le—at uvilr(v)
(s + au)?
—at _ ,—ft
4 ¢~ llog (—S+ﬁu)
t u s+ ou
s+ 2au ) s+ 2au
u? o8 u
(1 — =02 s S\ fstau
S +atoe(3) -2
(s+au)
X log
u
6 I +2)(1—e) 2s+u o s+u) 1
t 212 2u? S u
1 1 s+u 1 s
7 — _ (=
1—e! 2uw( 2u ) 2u1/}(2u
v—1 « as
8 —ea —B(=,
(1-<7) 22 ()
9 & (o)™ (s
t n
(1= ) (%)
10 L a”l"(v)c( aS)
(1 —e_é) u v
1 K
. 1 11 Z[ (1 log( ))—i—logl"(;)]
“—e1 2 927
t(l—et) ¢ 2t +_[_ o Z;_F)]
1—e™ 1 s+ au
2 1= E[ ( ) ]
5 [ | (2(s+au+u))
t(1+ e") ; (2(s+u)) (2(s+au))
_ ,—y—1 1
14 (1—e™) —B(— v)zFl s;s—i—uv;Z
(1 — ze YK u

(continued)
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S.No | f(1) NLf ()]
1 s+ au s+ Bu
oyt e L) )]
15 (I —e )1 —e™)
1—et [ (s+(a+b’)u) ¢ ]
9+(a+9)u
| Qe - ) (=)
t(l—e™?) stou) v+’1u)
+(a+H)
% F (S (o4 M)
s au) A+/Ju)
7 (1 —e ) (1 —e Py —e ) !
t(l—e™) I (s+(s3u+"/)u) r (s+(’7u+a)u)
X —
u r (s+u~,u) r (s+(a+;9+fy)u)
2(s+u)/ue(s—uv)/ui7rl—~(s/u)
18 [a+VT-e™ +a—VT-e™ ul (v)
_ p—t
Vi—e x (a2 — ])s/2u—v/2QU S/”(a)
_ Bs+uv)/u)
0:0<1< ﬁ 70 (s/w)T (v + e 2
19 [ BT e —e /| = u28/2utv/20 (s [2u 4+ v/2 + 1/2)
(—s/2u—v/2) _
x P iy (V1= e720)
, 2 (4 1/2)T (s /u — p+ 1) sin(0)
20 eI — ey uml(s/u+p+1)
X[ —e™)sin@) — i1 — e Yeos@] | x oW/ut1/Dib+u/2=1 /i
x [m P} (cos(9)) + 2i Q“(cos(@))]
21 0: D=t =/ Voue e JJeve
e 4t > /6 u u ZOé
2 te_% 2a 2 /msa? P Erfe s
u u? u
.y Jsa as as?
23 ¢ e2? K, (7)
\/IT 3/2 I 2142
/2 as?
24 1, 2 MNTDﬂ) (2\/&)
u u
05 s Ja K, Jsa
/ Vsaju
26 Jie > 3/2 (1 + Vsaju)e ViH

(continued)



118

F.B.M. Belgacem et al.

Table 4 (continued)
S.No | f() N[f(®)]
27 e % AT e
NG u/s/u
g | €T 27— ara
1372 uo
' @
29 Pl — (s /4ou)*’Ky (\/sa/u)
u
30 (e’ — 1) T STy
Jt u~/s/u
31 e 2Vat 1 v ?/7;” /5 Exfe (/o /s)
s s
uJo  Jrs3?
N ——a T @t s/we
x Erfc(y/au/s)
6_2\/5 ﬁ aufs
33 ——e"""Erfc(y/au/s)
NG u/s/u
,zm 1
34 ¢ —w/au/2se0‘“/2SKl (au/2s)
V2i u !
v—1
35 (2t)"_1e_2“/a u—r;(zmes/z‘l"D_zu(\ﬂau/s)
s
36 - ! )
exp(—ae™") W'y(s/u, «
aS
37 exp(—aet) —F(s/u, o)
u

L) (s/u) o v/2=5/2u 02

38 1 —e " exp(—ae™) ul' (v +s/u)
X My 2—s/2u,v/2+s/2u—172 ()
I'(v) o128/ ja )2
39 1 —e ' exp(—ae) u
X Wi 2—s/2u—v,—s/2u ()
(1 —e vt = FWI(s/w) .
40 _ —————— O (s/u.p, v; A\, &
(1 re-ryn SPCT0e) WD (o +sju) T O/ )
1
ZF(s/u — v + De®/2qv/?=1/2
41 (¢ — ' exp(—a/et — 1) u /

X Wy 2125 /u,v/2(c0)
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On Uncertain-Fractional Modeling:
The Future Way of Modeling Real-World
Problems
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Abstract It has been a long time a challenge for many researchers to give a real
interpretation of derivatives with fractional order. Some researchers said, fractional
derivative is the shadow on the wall. This interpretation was wrong since the shadow
of any object does not provide the real properties of the real object, for instance a
black man has the same shadow with a white man. Using the definition and applica-
tions of a convolution, we gave new interpretation of derivative with fractional order.
We gave specific interpretation for Caputo and Caputo—Fabrizio types as the frac-
tional order changes. It was long believed that, the derivative with fractional order
portray the effect of memory, this was only proved to be true in theory of elasticity
and nowhere else. In this chapter, we introduced a new operator called uncertain
derivative capable or portraying the memory effect in almost all situation. In order to
include into mathematical formulation, the real rate of change and also the effect of
memory, we introduced a new way of modeling real-world problem called uncertain-
fractional modeling (UFM) and applied it to advection dispersion model. Numerical
simulations of the new model show that real-world observation. This method will be
the future way of modeling real-world problem efficiently.
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1 Introduction

Modeling a real-world problem requires a well knowledge within and around this
problem. There are at least three elements that are very important in the process of
modeling. The first thing is understanding and interpretation of the in order to convert
it into mathematical equation. Secondly, the derivative used to describe the rate of
change, as the change occurs in time and space. The last thing is perhaps the coef-
ficient from the physical problem introduced in the mathematical equation. For the
derivative, we have four types, the local derivative [ 1-3], fractional derivatives [4-9],
variable order derivatives [10-12], and uncertain derivative [13, 14]. With proof in
the literature, it was revealed that the local derivative was not suitable for modeling
some kind of problems. However, the fractional derivatives were selected as suitable
derivatives for modeling some complex problems [15-18]; nonetheless, for highly
complex problems only derivative with variable order was best candidates [19, 20].

For the coefficient, we can, for example, speak of the advection dispersion equa-
tion, where it is always assumed that the advection and dispersion coefficient are
both constants in the geological formation called aquifer [20-24], which is not the
case in practice as from one point of the aquifer to another, properties may change;
this is, for example, a wrong interpretation of the physical problem and the con-
version into mathematical equation. In many research papers in the literature, one
will observe that researchers are focused only in using fractional derivative to better
describe the rate of change; however, the coefficients used in the model are always
neglected. Since uncertain derivative is suitable in describing accurately, the physical
parameters introduced in the mathematical equation and the fractional derivative aim
to provide the effect of memory or filter, it is perhaps better to combine both while
modeling real-world problem.

The aim of this work was to propose a new way to model real-world problem.
This chapter will be structured as follows: The concept of fractional derivatives and
recent trends will be presented in Sect.2. A novel interpretation of fractional deriv-
ative will be presented in Sect. 3, this will be followed by the new development of
uncertain derivative and it properties in Sect.4. We will carry on with the novel
approach of modeling real-world problem, for example, advection dispersion equa-
tion in Sect. 5; the approach is called uncertain-fractional modeling (UFM). Section 6
will be devoted to the analysis of existence and uniqueness of the novel advection
equation; finally, numerical simulations will be presented in Sect. 7.

2 Fractional Derivatives

In this section, we present some information about some derivative with fractional

Definition 1 ([15-18]) The Riemann-Liouville fractional derivative, according to
Riemann—Liouville, the fractional derivative of a function says f is given as
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1 a\"
DY (f(t) = O] (E) /(f —x)" N f(x)dx, n—1<a<n (1)

a

Definition 2 The Riemann-Liouville fractional integral, according to Riemann—
Liouville, the fractional integral that is considered as anti-fractional derivative of a
function f is

1 t
100 = s / (t =0 Fdx, x > a @)

Definition 3 Caputo fractional derivative, according to Caputo, the fractional deriv-
ative of a continuous and n-time differentiable function f is given as

DY (f@) = /(z x)"'”( )f(x)dx n—l<a<n 3)

Definition 4 The modified Riemann-Liouville fractional derivative of a function f
is given as

a ! dy" t n—a—1
D; (f(f))=m(a) /(t—x) [f(x)— f(@)]ldx, n—1<a<n (4)

There are other definitions that are not mentioned below.

Definition 5 Let f € H'(a, b), b > a, a € [0, 1], then the new Caputo derivative
of fractional order is defined as

o M(a) / / —X
Dy (f (1) = m/f(x)exp [—Oé _a]dx ®)

where M («) is a normalization function such that M (0) = M (1) = 1. However, if
the function does not belong to H I(a, b), then the derivative can be reformulated as

o aM(a) / t—x
Dy (f (1) = —a /(f(t)—f(X))GXP[—am}dx

Remark 1 The initiators witnessed that if o =
then Eq. (5) assumes the form

=2 e0,00), a =5 €[0,1],
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Dy f(1) = @/f’(x)exp [—I_Tx]dx, N©O)=N(o)=1  (6)

In addition,

lim ~ Exp [—FTX} S —1) %)

7—=>00

3 New Physical Interpretation of Fractional Derivative

In the last past years, the big problem faced by researchers within the field of frac-
tional calculus is the physical meaning of derivative with fractional order. Some
fewer researchers have tried to answer this question; however, many other researchers
around science were not satisfied with their demonstration. For instance, Tavassoli
et al., suggested that we quote “We conclude that the product of fractional order
derivative with the correspondent area is constant, so the fractional derivative pro-
duces the change in the area of the triangle enclosed by the tangent line at particular
point and vertical line passing through this point and above X-axes with respect to
fractional gradient line” [25]. The question we ask here is that: how can we then use
this to portray the flow of groundwater within a geological formation? What about
in epidemiology what can we say when we are describing the spread of the disease?
Podlubny suggested that the geometry interpretation of the fractional derivative is the
shadows on the walls [26]. According to the dictionary, the shadow is, we quote “is a
region where light from a light source is obstructed by opaque object. It occupies all
of the three-dimensional volume behind an object with light in front”. The shadow
on the walls! It is a very big philosophical term, but the problems with the shadow
are the following (Fig. 1):

1. The shadow does not always represent the real shape of an object.
2. The shadow cannot tell the physical properties of an object, let us look at the
following shadows and the real persons.

From the shadow, we can say the two persons in this picture are very tall, which may
not be the case. In addition to this, we cannot say what clothes they are wearing,
neither we can tell their race. From theirs shadows, there are many physical properties
cannot be identified. If the geometric interpretation of fractional derivative is really
the shadow on the wall, then it is not worth using fractional calculus to model real-
world problems, as the results will never be accurate.

Letus forget about all this speculations around the geometric interpretation of frac-
tional derivative. Let us face the reality, mathematical formulas sometime described
accurately some physical problems without any physical interpretation, maybe this
is the case of derivative with fractional order. Nevertheless, it was revealed by
some authors in the literature that the derivative with fractional order describes the
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Fig. 1 Objects and their shadows

memory effect [15—18]. Ah, this is another problem with fractional derivative! In the
theory of elasticity, Yes, this can be acceptable. Nonetheless, in groundwater studies,
the memory effect cannot be described, because with the fractional derivative, for
a farmer that observed the pollution in his borehole would not be able to use the
fractional derivative to say where the pollution is coming from. In epidemiology,
using fractional derivative, the modeler will not be able to tell when the person was
infected. This simply tells us that the derivative with fractional order will not always
portray the memory effect.

Let us look at the mathematical formulation of derivative with fractional order,
well the with Caputo derivative with fractional order we have a convolution of the
local derivative with the power function. With the Riemann—Liouville derivative with
fractional order, we have the derivative of a convolution of a given function and the
power function. With the Caputo—Fabrizio derivative with fractional order, we have
a convolution of local derivative of a given function and the function exponent. Now
what is the convolution? What are the applications of convolution?

Convolution and associated functions are found in many applications in science,
engineering, and mathematics. The applications of convolutions can be found in [27]
and are listed below from (a) to (g).

(a) In image processing

In digital image processing, convolutional filtering plays an important role in many
important algorithms in edge detection and related processes.
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In optics, an out-of-focus photograph is a convolution of the sharp image with a
lens function. The photographic term for this is bokeh.
In image processing applications such as adding blurring.

(b) In digital data processing

In analytical chemistry, Savitzky—Golay smoothing filters are used for the analysis of
spectroscopic data. They can improve signal-to-noise ratio with minimal distortion
of the spectra.

In statistics, a weighted moving average is a convolution.

(¢) In acoustics

Reverberation is the convolution of the original sound with echoes from objects
surrounding the sound source.

In digital signal processing, convolution is used to map the impulse response of a
real room on a digital audio signal.

In electronic music, convolution is the imposition of a spectral or rthythmic struc-
ture on a sound. Often, this envelope or structure is taken from another sound. The
convolution of two signals is the filtering of one through the other [15].

(d) In electrical engineering

The convolution of one function (the input signal) with a second function (the impulse
response) gives the output of a linear time-invariant system (LTI). At any given
moment, the output is an accumulated effect of all the prior values of the input
function, with the most recent values typically having the most influence (expressed
as a multiplicative factor). The impulse response function provides that factor as a
function of the elapsed time since each input value occurred.

(e) In physics

Wherever there is a linear system with a “superposition principle,” a convolution
operation makes an appearance. For instance, in spectroscopy line broadening due
to the Doppler effect on its own gives a Gaussian spectral line shape and collision
broadening alone gives a Lorentzian line shape. When both effects are operative, the
line shape is a convolution of Gaussian and Lorentzian, a Voigt function.

In time-resolved fluorescence spectroscopy, the excitation signal can be treated
as a chain of delta pulses, and the measured fluorescence is a sum of exponential
decays from each delta pulse.

In computational fluid dynamics, the large eddy simulation (LES) turbulence
model uses the convolution operation to lower the range of length scales necessary
in computation thereby reducing computational cost.

(f) In probability theory

The probability distribution of the sum of two independent random variables is the
convolution of their individual distributions.

In kernel density estimation, a distribution is estimated from sample points by
convolution with a kernel, such as an isotropic Gaussian (Diggle 1995).
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(g) In radiotherapy

Treatment planning systems, most part of all modern codes of calculation, apply a
convolution-superposition algorithm.

The above applications of a convolution show that the fractional derivative as
convolution has multiple purposes, it can portray the memory as in the case of
theory of elasticity, and it can be considered as a filter, in particular the Caputo
and Caputo—Fabrizio type can be viewed as a filter of local derivative with power
and exponent functions. In the following figures, we show the different between the
Caputo—Fabrizio and Caputo filter as function of layer and fractional order. Physical
interpretation of filters are given as follows, the Caputo—Fabrizio filter will constantly
get rid of impurities from the local derivative from the first layer to the last layer no
matter the fractional order. On the other hand, the Caputo filter will only get rid of
the as the layer becomes dense.

The aim a filter is to get rid of impurities and produce only the real product, the
fractional derivative is there for in some case the real velocity.

Figures2 and 3 show that the Caputo and Fabrizio derivative is a low-pass filter
for alpha greater than half; it is a band-pass filter when alpha is half, and finally, it
is a high-pass filter when alpha is greater than half. It is important to recall that the
low-pass filter is a filter that passes signals with a frequency lower than a certain
cutoff frequency and attenuates signal with frequencies higher than cutoff frequency
[28]. The high-pass filter is the opposite of low-pass filter. The band-pass filter is the
combination of a low-pass filter and a high-pass filter.

Nevertheless with Caputo derivative, Figs. 4 and 5 show t hat the Caputo derivative
is a high-pass filter for alpha greater than half; it is a band-pass filter when alpha

CF Filter

10

Fig. 2 Caputo-Fabrizio filter as function of space/time and alpha
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Fig. 3 Contour-plot for Caputo—Fabrizio filter
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Fig. 4 Caputo filter as function of space/time and alpha

is half, and finally, it is a low-pass filter when alpha is greater than half. Therefore,
we can see that both derivatives play the same role; however, the new derivative
with fractional order does not have singularity, which is a greater advantage of this
derivative over existing derivatives.

As we discussed earlier, the fractional derivative cannot inform us about the history
of a given pollution within the geological formation called aquifer. Or the fractional
derivative cannot allow us obtaining the function of dispersion and convection in
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Fig. 5 Contour-Plot for to
Caputo filter
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space and time when apply it to modified the advection-convection equation. It is
therefore important to introduce a new derivative having the ability to first represent
the nature in its real form which is nonlinearity and also be able to include the
memory effect in a given real-world problem. We will introduce in the next section
a derivative that introduces the effect of memory.

4 Uncertain Derivative

In mathematics, a dynamic scheme is a tuple (D, h, B) with D a manifold which
can be a locally Banach space or Euclidean space, B the domain for time which is
a set of nonnegative real, and % is an evolution rule r — f’ the range is of course a
diffeomorphism of a manifold to itself.

Definition 6 Let D be a dynamic system with domain B (time or space), let u a
positively defined function called uncertainty function of D within the domain B,
then if 4 € D, the uncertain derivative of a function 4 denoted by U*(f) is defined
as

U (h(1)) = (1 — u(®)h(t) + u(t)h (1) (8)

Remark 2 1f u = 1, we recover the first derivative (Local derivative), and if u = 0,
we recover the initial function; this is conformable with the primary law of derivative.
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4.1 Properties of Uncertain Derivative

Addition:
U (ah(t) + bf (1)) = aU" O (h(1)) + UV (f (1)) )
Multiplication:
U“O(fg@) = fOU" D (g(0) +u®)gt) f ) (10)
Proof:

U“O(fg(t)) = (1 —u@®) f()g(t) +ut) (f()g@))
U“O(fgt) = (1 —u®) f)gt) +u®[f()g ) + gt) f'(1)]
U“O(fgt) = U D (g(6)) + u()g(t) f (1)

Division:
wr [ FO f (f 1)g'(t) — g(t)f/(t))
yr® =(1— L7 11
(g(r)) (1 —uoyggy 70 720) (b
vy SO (g@OU O (f(0) —u(0) f(1)g (1)
v (—) = >
g(t) g2 ()

Lipchitz condition: Let f () and g(¢) be two functions, then

[U“O(g()) — U*O(f ()]
< | =u@)g®) +u®)g () — (1 —u@®) f) —u@) f'@)|
<L=u®llg®) — fFOI+ lu®l|g@) — @)
<algt) = fOI+b|gd @ — f®]
<algt) — fFOl +balgt) — f@
<Hl|gt) = fO

This proves that the uncertain derivative possess the Lipchitz condition.

5 Fractional-Uncertain Modeling: Example Advection
Equation

The groundwater is a very important source of drinkable water; in fact, it was
revealed in many studies that 80% of fresh water is found in the geological for-
mation called aquifers. This water is in high risk of pollution and the mathematical
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equation describing the migration of pollution underground is the well-known advec-
tion dispersion equation given as

2
Pe o poe_, .
Ox? Ox ot
In the above equation, D is the dispersion coefficient, v is the advection velocity,
and R is the retardation factor. The above equation also tells us that all over a given
aquifer, the dispersion, advection, and retardation factors are the same. This is not
practically correct because the properties of souls change from one point of the aquifer
to another that means the dispersion; advection and retardation factor must vary in
space and time. With the variability of the dispersion coefficient, the retardation
factor and advection, we will be able to trace the movement of the pollution from a
certain point of time to another. To achieve this, we apply the uncertain derivative in
space and time as follows:

DU (U"™ (C(x, 1)) —vU" ™ (C(x, 1)) — RU"D (C(x,1)) =0  (13)

Replacing the derivative by its definition and simplifying, we obtain
_ 2 2(1 —u(x)u(x) m
D [[(1 u@)? = ' (u0IC(x, 1 +[ () ] S0 a9

82C(x t)

1t (x) ————= [(1 —u(x)) C(x, 1) + u(x)

aC(x 1) ]

8C(x 1) ]

[(1 —fO)Cx, )+ f()—5—
=0
Assuming that the uncertain order respect to time is small, then we divide on both

sides with 1 — f(¢), and using some asymptotic technique, the above equation can
be approximated as follows:

[(1 = u(x) + u(®)® — u' () @x) + fENIC(x, H+

D [Z(I—M(x)+f(t)) W) + fO) ] ocean (15)
+ @) + f@) ' (x) ox

+ (u(x) + f(r))2m

—v{( = u@) + fO) Clx. 1) + (ux) + f(1)} ——— 8C(x D RCG, 1)

+f )RZ)C(x 1)

=0
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Rearranging the above equation, we obtain the following:

(1 —u(x) +u(r)?
D
—u'(X)(ux)+ f@) ) | Cx, 1)
—v(l —ulx)+ (@) OC(x,1)

) (16)
o 20—+ F©O) @) + f @) Ox
+ +(u(x) + f(t)u'(x)
—v{ux)+ f(1)} )
2
+D(u(x) + f(z))2M — RC(x,1) + f(t)R%
=0
And finally, we can reduce the above to
C(x,1) 9*C(x, 1) O0C(x,1)
H(x,t)C(x, 1) + v(x, t) +D(x. 1)—5— =RO)——= (17
ox Ox Ox

The above equation shows that the advection and dispersion are functions of time
and space, while the retardation function is a function of time. However, there is
a new force H is viewed as the proportion that allows the value of that chemical
concentration to remember its trajectory in the geological formation system and the
time where it was retarded since its departure from the point of injection [29]. It
is also possible for a given portion of pollution to remember where it was retarded
in the aquifer. In order to include into mathematical equation the filter effect in
time, meaning in order to have an accurate representation of the change in time of
concentration of pollution within the geological formation, we introduce the Caputo—
Fabrizio derivative with fractional order into equation to obtain

(x 1) 0*C(x,1)

H(x,1)C(x, 1) + v(x, z) + D(x, 1) 57 = ROSF DY (C(x, 1)

(18)

The above equation is the result of UFM. It is clear that the above equation is more
descriptive that the fractional advection dispersion equation that was proposed by
many scholars.

6 Numerical Analysis

In this section, we will discuss the numerical solution of the Eq.(18). To do this,
we first present the numerical approximation of the Caputo—Fabrizio derivative with
fractional order [30]. For some positive integer N, the grid sizes in time for finite
difference technique I are defined by
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k=— 19

N 19)
The grid points in the time interval [0, 7] are labeled ¢, = nj,n =0,1,2,..., TN.
The value of the function f at the grid pointis f; = f(#;). A discrete approximation
to the Caputo—Fabrizio derivative with fractional order can be obtained by simple
quadrature formula as follows:

M@ | . -
gFDf(f(tn))=£/f(X)GXP[— _;]dx 0)

The above equation can be modified using the first-order approximation to

L g t —
§T D) = T Z / (f LA O(k)) exp |:—a j x} dx
| e
RN
(2D
Before integration, we obtain the following expression:
M( ) n fj+l fj jk
. . Z‘n [—
a Z At / exp [—a x] dx. (22)
-« — \ +O(An) -«
= (j=Dk
« M(Oé) . fj+1_fj
o' D) = > ( + 00 djs
o <3 At
where
k : k ,
djir=exp|— m—j+1) | —exp|— (n—j (23)
- -
We have finally that

M n J+L _ Fi M
o =10 S (Fm ) 4 MO S 0000

j=1 j=1

derivative at a point ¢, is

n j+l _
SEDE(f () = Z ( ! ) i+ 0 (A1) (24)

Jj=1
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Replacing the above together with first and second approximations of local derivative,
we obtain

1

A A 41 i+1 ; j

; CifJrl -c/ ; (Czj+1 Cij—l) - (Cij-H - Ci]—l)

27 P A G 25)
2 ! 4N x

(Clj_:_l] _2C1+1+C1+1) ( L 2cl+c )

+D/ .
2 (Ax)
M(a / c"+1 ck
= > dj
k=1
For simplicity, we let
! 270 AT T 20 T alt
then, Eq. (25) becomes
o (C,-jH ) b (Cﬁll ol el Cij—l) + (26)

o ((chif —2¢]*" + ) + (¢l —2c] + ¢l))
j—1
=d/ (¢ = c])dij+a] Y (cF =l d
k=1

Then,
(af =2/ —dla;;) ™!
= (o +2¢/ —dja;;) ¢/ @7)
+b] (C/:ll Cijjl Czj+1 +Cij71)
+el (el +clil) + (cl+cl))

j—1
d]Z Ck+1 Ck dkj

i
k=1

We shall now present the stability analysis of the numerical scheme for solving the
modified model.
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6.1 Stability Analysis of the Numerical Scheme

The aim of this section is to show the efﬁ01ency of the numerlcal scheme via the sta-
bility analysis. To achieve this, we assume that g/ = C; J_ y! where y/ is the approx-
imate solution of the modified equation at the given point in time and space (x;,t;),
i=12,...,N,j=1,2,..., M), also the error for approximation is given as

g = [g{ , gi e glj\,] . The error committed while solving the new advection equa-
tion is given as

(o —2¢/ —dld;;) o' = (o] +2¢] —dldi;) o] (28)
j 1 1
+b] (gl — o4 =gl +al1)

. | . ,
—¢ ((gzjil +gj+ ) + (gz'J+l +9i171))
j—1
dzjz . _gl dkj
k=1
to study the stability, we let

gm(x, 1) = explat] explik,,x] 29)

In our study, the stability characteristics can be studied using just the above form for
error with no loss in generality

g’i = exp[at] exp[ikm-x]s (30)

gi"" = expla (¢ + An)]expliknx],

90,1 = explat] expliky (x + Ax)],

g,_; = explat]explik,, (x — Ax)],
gt} = expla (t + A0 expliky, (x + Ax)],
Jj+1

g, = expla (t + At)]explik, (x — Ax)],

971 = expla (t — At)] explik, (x — Ax)]

where k,, = %, m=1,2,.... M = ALX. Now replacing the above in Eq. (28), we
obtain
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(aj +2¢] —dld; ,-) expla (t + At explikpx] 31)
= (al.j — 2clj — dl.jd[,j) explat] expliky,x] —
expla (1 + At)]expliky (x + Ax)]

b! —expla (t + At)] expliky, (x — Ax)]— +
explat] explik,, (x + Ax)] + explat] explik,, (x — Ax)]

( expla (t + At)] explikn (x + Ax)] )

+c +expla (t + Ar)] expliknm (x — Ax)]
+ (explat] explik, (x + Ax)] + explat] explik,, (x — Ax)])
j—1
d! > ((expla (t + An)]explik,x] — expla (At)] explikyx]) dy.
k=1

After simplification, we obtain the following

(a{ +2¢ —dld; j) expla (A1)] (32)
= (o —2¢/ —dla;;) -
expla (Atr)] explik,, (Ax)]

bl | —expla (Ar)]explik, (—Ax)]— | +
exp[ikm (Ax)] + eXP[ikm (_Ax)]

( expla (A1)] expliky (Ax)] )

¢/ + expla (An)] expliky (—Ax)]
+ (explik,, (Ax)] + explik, (—Ax)])
j—1

+d! D ((expla (AD] — 1)) dy
k=1

Rearranging the above, we obtain

Jovnd gia N XLk (AX)]

_Cij(( expliky (8x)] ))_,- b
+expliky, (—Ax)] ’

- (a;' —2c) —dld; ,-) + b? (expliky (Ax)] + explik, (—AX)]) +

expla (AD)]  (33)

¢/ (expliky (AX)] + expliky (~AX)]) — jd}dy ;
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Then,

(a,.f —2¢) —dld; j) — b! (expliky (Ax)] + expliky (—Ax)]) + expla (A)]
- ¢/ ((expliky (Ax)] + expliky (—AN)) — jdid; -
(aj +2¢ —dld; ,) +b! (explik (Ax)] — expliky (—Ax)])

—c] ((explikn (Ax)] + expliky (—AX)]) — jdi dy.;

Note that the condition for stability analysis is given by the following inequality
gt
Z— =expla (A1)

Thus, if

From Eq. (33), we have the following

gt
=~ | = lexpla (AD)]]
9gi
(“ij ~2cf - dijdi,j) — b (explikn (Ax)] + expliky (—AX)]) +
_ +c ((explikn (AX)] + expliky (—AX)]) — jd} d;
(aij + 20{ - dijd,-,j) + bij (expliky (Ax)] — expliky (—Ax)])
_c,-j ((expliky, (Ax)] + explik, (—Ax)]) — jd,'jdk,j
cos[ky, Ax] = explikn] + exp[—ikmx]’ sin’[k,, Ax] = 1 = cos[2kn Ax]

2 2

Then, the condition for stability is given as
bl-j < cij
Thus from that above statement, we can present the following theorem.

Theorem 1 The Crank—Nicholson scheme for solving the uncertain-fractional
advection dispersion equation is stable providing that the following inequality is
satisfied

vo_2
Dif_Ax



138 A. Atangana and I. Koca

7 Numerical Simulations

In this section, we present the numerical simulations of the resulted model from the
uncertain-fractional advection dispersion equation. In this simulation, we will choose
the uncertain derivative orders tobe u(x) = 2 + sin(x + %), f(1) = 1 +cos(t + 7),
we consider the dispersion coefficient to be 0.96, the retardation coefficient to be 2,
and the advection coefficient to be 0.74. The numerical simulation will be done for
different values of the fractional order derivative; we will also alter the uncertain
functions to see the effectiveness of the input. The numerical results are depicted in
Figs. 6, 7, and 8.

In this simulation, we will choose the uncertain derivative orders to be u(x) =
2+ 2sin(x + ¢), f(t) =2 —cos(t + ). The numerical simulations are therefore
depicted in Figs. 9, 10, and 11.

It is clear from above Figs.6, 7, 8, 9, 10, and 11 that both fractional derivative
and uncertain derivative play major role in simulation or prediction. One of the
big challenges faced by those researchers modeling the movement of plume via
geological formation is perhaps the fingering effect, which is actually what we usually
observe in real-world problem. Many research have been developed in trying to
produce a mathematical equation that will best predict this physical occurrence;
however, no sound equation was found suitable for this task. The fingering effect is a
proof that the properties of the geological formation via which the plume is moving
are not the same. In Figs. 6, 7, and 8, we used different uncertain functions for time

Resultof UFM

Time since release of pollution
| T T I U N U T T T T N T N T T T T — -
Fulurmovement of plume

Distance

Fig. 6 Simulation of plume for alpha = 0.95
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Fig. 8 Simulation of plume for alpha = 0.3
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Fig. 10 Simulation of plume for alpha = 0.5
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Resultof UFM
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Time since release of pollution
Futur movement of plume

Distance

Fig. 11 Simulation of plume for alpha = 0.3

and space, and then, we observed a kind of fingering effect as the fractional order
changes from 0.95 to 0.3. In Fig. 8, in particular we observed that there will be some
places in the aquifer where there will be no pollution at all, this cannot be described
via neither the advection dispersion model nor fractional advection dispersion model.
In Figs.9, 10, and 11, we changed uncertain function and observed different kinds
of fingering effects.

8 Conclusion

To have a good prediction of natural occurrence, two important aspects are required.
The first is perhaps the observations and the second one is the interpretation of the
observation as mathematical formula. The local derivative was first introduced to
portray the rate of change; latter on this derivative faced many challenges to model
real-world problems due to their complexity. The concept of derivative with frac-
tional order was later introduced and used to enhance the field of modeling. However,
these derivatives with fractional order faced lot of controversies, as their physical
interpretations were not fully understood. Some researchers said their physical inter-
pretation is the shadow on the wall. However, when looking at the shadow of an
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object, it is sometime impossible to identify the real object; therefore, their inter-
pretation was not correct. In many research papers in the literatures, it is claimed
that the fractional derivatives portray the memory effect. Now our question was, can
the fractional derivative allow the pollution to remember its path in the geological
formation? Or when a given disease affects an individual can the fractional derivative
be able to trace the history of the infection? The answer is no; therefore, a need of
an operator able to do this job is at hand. In this chapter, we have using the concept
of convolution provided a suitable interpretation of derivative with fractional order.
We provided a derivative able to describe the effect of memory and used it to model
the advection dispersion problems. We solved the new equation numerically. We
presented the stability analysis of the used scheme and some numerical simulations.
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Quadratic Reciprocity and Some
“Non-differentiable” Functions

Kalyan Chakraborty and Azizul Hoque

Abstract Riemann’s non-differentiable function and Gauss’s quadratic reciprocity
law have attracted the attention of many researchers. In [28] (Proc Int Conf-
Number Theory 1, 107-116, 2004), Murty and Pacelli gave an instructive proof
of the quadratic reciprocity via the theta transformation formula and Gerver (Amer
J Math 92, 33-55, 1970) [12] was the first to give a proof of differentiability/non-
differentiability of Riemann’s function. The aim here is to survey some of the work
done in these two directions and concentrates more onto a recent work of the first
author along with Kanemitsu and Li (Res Number Theory 1, 14, 2015) [5]. In that
work (Kanemitsu and Li, Res Number Theory 1, 14,2015) [5], an integrated form of
the theta function was utilised and the advantage of that is that while the theta func-
tion ®(7) is a dweller in the upper half-plane, its integrated form F(z) is a dweller
in the extended upper half-plane including the real line, thus making it possible to
consider the behaviour under the increment of the real variable, where the integration
is along the horizontal line.

Keywords Quadratic reciprocity * Theta transformation - Non-differentiable func-
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1 Introduction

In the early part of the nineteenth century, many mathematicians believed that a
continuous function has derivative in a reasonably large set. A.M. Ampére in his
paper in 1806 tried to give a theoretical justification for this based of course on the
knowledge at that time. In a presentation before the Berlin Academy on July 18,
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1872, K. Weierstrass kind of shocked the mathematical community by proving this
assertion to be false! He presented a function which was everywhere continuous but
differentiable nowhere. We will talk about this function of Weierstrass in the later
sections in some detail. This example was first published by du Bois-Reymond in
1875. Weierstrass also mentioned Riemann, who apparently had used a similar con-
struction (without proof though!) in his own lectures in 1861. However, it seems like
neither Weierstrass nor Riemann was first to get such examples. The earliest known
example is due to B. Bolzano, who in the year 1830 exhibited (published in the year
1922 after being discovered a few years earlier) a continuous nowhere differentiable
function. Around 1860, the Swiss mathematician, C. Cellérier, discovered such a
function, but unfortunately it was not published then and could be published only in
1890 after his death. To know more about the interesting history and details about
such functions, the reader is referred to the excellent Master’s thesis of J. Thim [32].
Riemann, as mentioned in the earlier paragraph, opined that the function,

[ee]

2
Fl) = Z smn’; X

n=1

is nowhere differentiable. K. Weierstrass (in 1872) tried to prove this assertion, but
could not resolve it. He could construct another example of a continuous nowhere
differentiable function

Z cos(b"mx)
n=0

where 0 < a < 1 and b is a positive integer such that
ab > 1+43/2m.

G.H. Hardy [16] showed that Weierstrass function has no derivative at points of the
form &7 with ¢ is either irrational or rational of the form 2A/(4B + 1) or (2A +
1)/(2B + 2). Much later in 1970, J. Gerver [12] disproved Riemann’s assertion by
proving that his function is differentiable at points of the form {7, where £ is of
the form (2A + 1)/(2B + 1), with derivative —1/2. Arthur, a few years later in
1972, used Poisson’s summation formula and properties of Gauss sums to deduce
Gerver’s result and thus established a link between Riemann’s function and quadratic
reciprocity (via Gauss sums). Interested reader can also look into two excellent
expositions of Riemann’s function by E. Neuenschwander [29] and that of S.L. Segal
[30] for further enhancement in knowledge regarding this problem. This problem was
explored by many other authors and among them a few references could be [13, 14,
16, 21, 23].

In an interesting work in [5], the authors observed that Riemann’s function f (x)
is really an integrated form of the classical # function. Then, they make the link to
quadratic reciprocity from an exposition of M.R. Murty and A. Pacelli [28], who
(following Hecke) showed that the transformation law for the theta function can be
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used to derive the law of quadratic reciprocity. The goal of [5] was to combine these
two ideas and derive both the differentiability of f(x) at certain points and the law
of quadratic reciprocity at one go.

An identity of Davenport and Chowla arose our interest in Riemann’s function.
The identity is

A(n) sin 27n’x
Z—w(nx)——;Z—. (1)

2
n
n=1 n=1
The notations are standard, i.e.

An) = (—=1)*®

with Q(n) denotes the total number of distinct prime factors of n. Also,

W) = _l i sin 27nx

:]

is the saw-tooth Fourier series, i.e. it is the Fourier series expansion of the “saw-tooth”
function:
1/2(m —x), if 0<x <2m,
fx) = .
f(x 4+ 2m), otherwise.

We would like to spare some discussion for this identity. On the one hand in (1),
there is the Liouville function, a prime number theoretic entity. On the other hand,
one has Riemann’s example of an interesting function. The integrated identity can
be derived from the functional equation only, but to differentiate it, one needs the
estimate for the error term for the Liouville function. This is as deep as the prime
number theorem and is known to be very difficult.

The situation is similar to Ingham’s handling [20] of the prime number theorem.
First, one applies the Abelian process (integration) and then Tauberian process (dif-
ferencing) which needs more information. A huge advantage of this process in [5]
is that while the theta function ®(7) dwells in the upper half-plane, its integrated
form F(z) is a dweller in the extended upper half-plane which includes the real line.
This makes it possible to consider the behaviour under the increment of the real vari-
able, where the integration is along the horizontal line. The elliptic theta function
0(s) = ®(—iT) is a dweller in the right half-plane {c > 0}, where the integration
is along the vertical line. In terms of Lambert series, an idea of Wintner deals with
limiting the behaviour of the Lambert series on the circle of convergence, i.e. radial
integration. Here, it corresponds to integration along an arc.

One can think of it as two apparently disjoint aspects merging on the real line as
limiting behaviours of zeta and that of theta functions. In [5], the main observation
was that the right-hand side may be viewed as the imaginary part of the integrated
theta series. It seems that the uniform convergence of the left-hand side and the
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differentiability of the right-hand side merge as the limiting behaviour of a sort of
modular function and that of the Riemann zeta function.

2 Weierstrass’s Non-differentiable Function

We begin with the following function which is due to Weierstrass:

fx) = Z a" cosb'mx.

In 1875, Weierstrass proved that f(x) has no differential coefficient for any value of
x with restrictions that b is an odd integer,

O<a<1 2)

and 3
ab > 1+ zw. 3)

This result has been generalised by many mathematicians (for details, see [6, 10, 25,
26, 35]) by considering functions of more general forms

Cx) = Z a, cos b,x 4)

and

S(x) = Zan sin by x 5)

where a, and b, are positive, the series > a, is convergent, and the sequence {b,}
increases steadily with more than a certain rapidity. In 1916, G.H. Hardy with a new
idea developed a powerful method to discuss the differentiability of Weierstrass’s
function. This method is easy to apply to find very general conditions for the non-
differentiability of the type of series (4) and (5). The known results concerning the
series (4) are, so far we are aware, as follows: K. Weierstrass gave the condition (3)
and only improvement to this is

ab > 1+ %77(1 —a). (6)

This was due to T.J. Bromwich [2]. The conditions (3) and (6) debar the existence of a
finite (or infinite) differential coefficient. For the non-existence of a finite differential
coefficient, there are alternative conditions which were independently given by U.
Dini, M. Lerch, and T.J. Bromwich. The conditions given by U. Dini are

ab>1, ab®>>1+37? (7)
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and that are given by M. Lerch:
ab>1, ab®>>1+7°. (8)

Finally, T.J. Bromwich provided the following conditions for the same
2 3 5
ab > 1, ab” > 1+Z7T (1 —a). ©))

All these conditions though supposed that b is an odd integer. However, U. Dini [7]
showed that if the condition (3) is replaced by

(10)

or the condition (7) by

—a

1
ab>1, ab*>1+ 157r25 (11)

—2la

then the restriction “odd” on b may be removed. It is naturally in built in the condition
(10) that @ < 1 and in the condition (11) thata < 5.

The conditions (6)—(11) look superficial though. It is hard to find any corroboration
between these conditions as to why they really correspond to any essential feature
of the problems arise in discussion of Weierstrass function. They appear merely as a
consequence of the limitations of the methods that were employed. There is in fact
only one condition which suggests itself naturally and seems truly relevant to the
situation at hand, namely:

ab > 1.

The main results that were proved by G.H. Hardy [16] concerning Weierstrass func-
tion and the corresponding function defined by a series of sines and cosines are
summarised below. It is interesting to note that b has no more restriction to be an
integer in the next two results.

Theorem 2.1 (Hardy) The functions
Cx) = Za” cosb'rx, S(x) = Za” sinb"mx,

(with0 < a < 1, b > 1) have no finite differential coefficient at any point whenever
ab > 1.

Remark 2.1 The above Theorem 2.1 is not true if the word “finite” is omitted.
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Theorem 2.2 (Hardy) Let ab > 1 and so £ = % < 1. Then, each of the func-
tions in the previous theorem satisfies

fGx+h) = f(x) = 0(lh),

for each value of x. Neither of them satisfy

f(x+h)— f(x)=o(hl%),
for any x.

Hardy proved these theorems in two steps. In the first step, he considered b an
integer, and then in the second step, he extended his proof for general case. In the
next two subsections, we give the outline of the proof of these theorems.

2.1 bIs an Integer

Let us substitute # = wx and then the function of Weierstrass becomes a Fourier
series in 6. Following which he defines a harmonic function G (r, #) by the real part

of the power series:
E anzn — § anrnenle'

This series is convergent when r < 1. One further supposes that G (r, ) is continuous
for r < 1, and that
G(L,0) =g(0).

Let us first recall some results concerning the function G(r, #) under the above
assumptions. We also use the familiar Landau symbol:

f(n) = o(g(n)) which means that for all ¢ > 0 there exists some k > 0 such that
0 < f(n) < cg(n) for all n > k. The value of k must not depend on n, but may
depend on c. The first lemma can be proved by considering 6y = 0.

Lemma 2.1 Let
g(0) — g(8p) = o(10 — 6o|)

where 0 < o < 1 and 0 — 6. Then

56(}’, 90) .

1— (1-a)
56, oll=r)
wheneverr — 1.

The next lemma is a well-known result, and interested reader can find a proof of
itin [11].
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Lemma 2.2 Suppose g(0) has a finite differential coefficient g'(0y) for @ = 60y. Then

oG S 460
560, g (Yo

withr — 1.

The next result is a special case of a general theorem proved by J.E. Littlewood
and G.H. Hardy in [17].

Lemma 2.3 Let f(y) be a real or complex valued function of the real variable y,
possessing a p'" differential coefficient fP)(y) which is continuous in (0, yo). Let
A > 0 and that

fO) =00

whenever A > 0 and
fO)=A+o(1)

whenever A = 0. Also, in either cases that
P0G =0,

Then
FO®%) =o(y ™

for0 < q < p.
Now by setting e = u, f(y) = > a,u" and then applying
ay+ar+---+a,=s,=14+b"+b* +-- b

for b¥ < n < b**', one can easily get:

Lemma 2.4 Let us suppose p > 0 and that f(y) = > b"e~""Y. Then

FM=00u")
asy — 0.

The next result is also not difficult to prove.

Lemma 2.5 Let
sinb"mx — 0

asn — 0. Then, x = bﬂq for some integers p and q.
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Remark 2.2 1t is clear from the above lemma that sin »"7mx = 0 forn > q.

To state the next lemma, one needs the following notations which were introduced
by G.H. Hardy and J.E. Littlewood in [ 18]. The notation f = $2(¢) basically signifies
the negation of f = o(¢), that is, to say as asserting the existence of a constant K
such that | f| > K ¢ for some special sequence of values whose limit is that to which
the variable is supposed to tend. The sequence that one can use to prove the following
lemma is the values of y, that is, y = bﬁm form=1,2,3,...

Lemma 2.6 Suppose that
f(y) = Z b" e sin b"mx,

where y > 0, and that

14
X # b_‘i
for any integral values of p and q. Then
F»MH=Q0G™")

for all sufficiently large values of p.

We are now in a position to give outline of the proofs of Theorems 2.1 and 2.2.
We give the proof for cosine series and then we provide the outline of the same for
the sine series. We begin the proof with the following conditions:

ab > 1 (12)
and »
X # h (13)

Let us suppose

fx) = Zan cosb'mx = Zan cos b0 = g(0)

satisfy the condition

F(x+h) = f(x) =o(hl).

That is,
9O+ h) — £(0) = o(|h|*) (14)

with
log(1/a)
= — <

I.
b

3
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Then if
G(r,0) = Zanrbn cosb"f = Zane’b”y cosb"mx,

we have (using Lemma 2.1),

6 v
F(y) = 5 = — Z(ab)”e"’ Ysinb"mwx
= — Zb(lff)”efb"ysinbnﬂx
=o(y*")

whenr — 1, y — 0.
Again using Lemma 2.4, one has,

FP(y) = (—1)P*! Z(abp“)"e’l’n" sin b"x

=0 ( > b<p+l—£)ne—b”y)

= 0G5
for all positive values of p. It follows from Lemma 2.3 that
F@(y) = o(y4™)

for 0 < ¢ < p, and thus for all positive values of ¢. But this contradicts the assertion
of Lemma 2.6, if ¢ is sufficiently large. Hence, the conditions (14) cannot be satisfied.
The case in which

may be treated in the same manner. The only difference is that one should use

Lemma 2.2 instead of Lemma 2.1, and that the final conclusion is that:

f(x) cannot possess a finite differential coefficient for any value of x which is not

of the form %
This approach though fails in the case when x = b%. These values of x need to be

treated differently. In this case,

cos{b"w(x + h)} = cos(b" " pm + b"wh) = £ cosb"wh
forn > g.One takes negative sign if both b and p are odd, and positive sign otherwise.

Therefore, the properties of the function in the neighbourhood of such a value of x
are the same, for the present purpose, as those of the function

f(h)y =" a"cosb"rh
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when & — 0. Thus

fh) = f(0) = =2 a"sin? %b"ﬂh
=—-2>"(fi+ f)-

Here,

- 1 = 1
fi=> a"sin’ Sb'wh and f, = Za"sinzzb"wh.

0 v+1

We now choose v in such a way that
b’ |h| < b" T h. (15)

Then
(abZ)l/-H _
fit > fi> Za (b"h)* = hz—_1
> Kh*(ab*! > Ka’ > Kb~ > K|h|*

where the K's are constants. Therefore,

f) = £(0) # o(Ih]*).

This completes the proof when ab > 1, £ < 1. In this case, the graph of f (&) has a
cusp (pointing upward) for & = 0, and that of Weierstrass’s function has a cusp for
X = b%. On the other hand, if ab = 1, £ = 1, then it is proved that

Jf () — f(0)

- <0,
lim p— o0+ h

and
5 f(h) — f(0)
lmh_)O_T >0,

so that f(h) has certainly no finite differential coefficient for 2 = 0, nor the Weier-
strass’s function has for x = £. This completes the proof of Theorems 2.1 and 2.2
in so far as they relate to the cosine series and are of a negative character. Only part
remains is to show that, when £ < 1, Weierstrass’s function satisfies the condition

f(x+h) — f(x)=0(h*)
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for all values of x. One starts with the left-hand side:

f&x+h)— f(x)

1
-2 E a" sin{b"w(x + h)} sin Eb”wh
1
0( E a"|sin Ebnwh).

Again choose v as in (15) and then we have

fx+h)—fx)=0 (|h| >a'b+ Za")
0

v+1

= 0(@a"b"|h| + a")
= 0(a")
= O(lhl®).

Hence, the condition is satisfied, and in fact, it holds uniformly in x. It is observed
that the above argument fails when ab = 1, ¢ = 1. In this case though one can only
say that

fx+h)— f(x) = OWlh|l +a") = O(|h|log %)

It is also observed that the argument of this paragraph applies to the cosine series as
well as to the sine series. This is indeed independent of the restriction that b is an
integer.

The proof of Theorems 2.1 and 2.2 is now complete so far as the cosine series
is concerned. The corresponding proof for the sine series differs only in detail. The
subsidiary results required are the same except that Lemma 2.5 is being replaced by
the following one.

Lemma 2.7 If
cosb"mx — 0,

then b must be odd and

be

so that cos b"mx = 0 from a particular value of n onward. Also, the corresponding
changes must be made in Lemma 2.6.

If the value of x is not exceptional (i.e. one of those as is specified in Lemma
2.7), one can repeat the arguments that were used in the case when (12) and (13)
hold. Thus, it is only necessary to discuss the exceptional values, which can exist
only when b is odd. In this case, we have,
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. . _ L.
sin{b"w(x + h)} =sin (0" pm + Eb" 97+ b"mh
1
= =£sin Eb" It +b"wh]),

for n > g, the sign has to be fixed as in the case when x = £. The last function is
numerically equal to cos b"7h. It always has the same sign as cos b"mh, or always
the opposite sign, if b = 4k + 1. While whenever b is of the form 4k 4 3, the corre-
sponding signs agree and differ alternatively. Therefore we are reduced this case to
discuss the function

f(h) = Za" cos b"mh
near h = 0, or to discuss the function
f(h) = (—a)" cosb"rh.

The need is to show that

f(m) = £(0) # o(lh[*)
if £ < 1, and that f (%) has no finite differential coefficient for 2 = 0, if £ = 1.

To do this, let us consider the special sequence of values

h=l7 rv=1,2 3,..).
Then, we have

v—1

f(h) — f(0) = =2 ZO:(—a)" sin® %b”wh

Now

v 1\" . 5 T > n\" . ,
Z —— ) sin® — — —— sin® — = S (say).
a b" . a b"

1

Now as S is the sum of an alternating series of decreasing terms, it is positive. Again,

we have
¢ Y
V=b""=|=h]) .
¢ (2)

|f(h) = f(O)] > ch®,

Thus
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for some constant ¢ and is alternately positive and negative. This completes the proof
of Theorems 2.1 and 2.2.

Now the time is to come back to Remark 2.1, that is, the question remains whether
an equally comprehensive result holds for infinite differential coefficients. The result
that includes the Remark 2.1 shows that the answer to this question is negative.

Theorem 2.3 If
ab>1 and a(b+a) <2

then the sine series has the differential coefficient +o0o for x = 0. If b = 4k + 1 and
X = %, then the same is true of the cosine series.

It is enough to prove the first statement. The second one then follows by the
transformation x = % + y.
We have,

M ! Za sin b"wh

v—1

= —Za sinb"mwh + — Za sinb"mh
= h + J2 (say).
Here, v has to be chosen so that
b" | < % < b"|hl. (16)

We first suppose that ab > 1 and then,

v—1

ab)”
fi >22<ab) L b)_l (17)
and o
n a’
| f2] < W Za s (18)
Now it is clear that
alb+1) <2, l—a>ab—1
and thus | a
prnEi 146 (19)

where § > 0. Without loss of generality, one can assume # is so small (or v is so
large) so that
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(ab)’ — 1 246

. 20
by’ 2(1+0) 20
Then, from (16)—(20), it follows that
| /2l (ab)”(ab —1) 1
—_— < P < 1 .
h {a)V = 1}(1 —a)  1+35+9
Thus
fi+ fo > cifiore(ab)’,
for some constants ¢;, i = 1, 2. Thus, we have
h) — (O
010, o on

ash — 0.
Next, if ab = 1, then | f5| < k, a constant, and that

fi1 > 2v — 4o0.

Hence, (21) remains true in this case too.
A number a/(b) exists when b is given, and it is simply the least number such that
the condition
ab > «a(b).

This debars the existence of a differential coefficient whether finite or infinite. At
present, all that one can say about «(b)is that

2.2 b Is Not an Integer

One needs to discuss everything those are stated in previous subsection with b is
no more an integer and thus the series are no longer Fourier series, and one can no
longer have the luxury to employ Poisson’s integral associated with G (r, ).

The job is naturally to construct a new formula to replace the Poisson’s one.
Once it is has been achieved, further modifications of the argument are needed. This
is because of the lack of any simple result corresponding to Lemmas 2.5 and 2.7,
and the difficulty of determining precisely the exceptional values of x for which
sinb"mx — 0 or cosb"mx — 0. The beauty of the argument is that, however, it
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will be found that no fundamental change in the method is necessary. Also that the
additional analysis required is not complicated.
Let b is any number greater than 1. Also

s =0 +1it,
(usual in the theory of Dirichlet series), and that
f&)=> a"e" =G.n+iH(@.1), (0=0)
1
with the condition that

G, 1) = g(1).

Then, one can show that:

Lemma 2.8 Let o > 0. Then

Glo1) = %/"o og(u)

w2+ w—1)2""

First, letus setab > 1. In this case, one uses the following ones instead of Lemma
2.1:

Lemma 2.9 If
g(t) — g(to) = o(|t — 1]"),

where 0 < o < 1, whent — ty. Then

6Go.t0) oy
6t0 - O(O— )a
whenever o — 0.
Lemma 2.10
0G (o, ty) a1
— =o0(c"")
oo

under the same conditions as in the previous Lemma.

The proofs of these lemmas are very similar, and the first is similar to that of
Lemma 2.1. One can consult [16] for detail of the proofs.
We now discuss the exceptional values of 7. Suppose that

gt +h) — g(t) = o(|h[*).

Then, by Lemmas 2.9 and 2.10, we have
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0G .
~ == 2. @by e sinb"t = oo
and 5G
o= Z(ab)”e"’"” cosb't = o(c* M.
g

Therefore, we have
FO) = D (aby'e™ 0 = o( ).

One can now obtain a contradiction by employing the same argument as used earlier
when we consider (12) and (13). It is only necessary to observe that Lemma 2.3 holds
for complex as well as for real functions of a real variable. Also instead of Lemma
2.7, one has to use the following proposition.

Proposition 2.1 [f

fO) =D b"e 0 (0> 0),

then
F») =@
for all sufficiently large values of p.

There is no longer any question of exceptional values of ¢ as |e~?"| = 1.
Next, we treat when ab = 1. In this case instead of Lemma 2.9, one uses the
following result (which corresponds to Lemma 2.2).

Lemma 2.11 Let g(t) possesses a finite differential coefficient g'(ty) fort = to. Then

5G (o, ty)
- T

'(t
7 g (t)

when o — 0.

The proof of this lemma is no more difficult. One needs to keep in mind though

that it is not necessarily true that
0G (o, ty)

oty

tends to a limit. Thus, it is necessary to follow a slightly different argument from that
of when we treated the exceptional values of ¢.

Lemma 2.12 Under the same conditions as those of Lemma 2.11, we have

52G (0, 1) 1
—— =0 —).
(5t§ o
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Suppose that g(¢) has a finite differential coefficient ¢'(¢), and write

oG "
fo)=+=- > e sinb".
Then, by Lemma 2.11, we have

flo)=4¢'@)+o(1)

when 0 — 0. But by Lemma 2.4, we have,

0 1
fo)=— Zb2"efb Zsinb"t = O (;) )

Therefore, by Lemma 2.3,

0 1
"(o)=» b'e " sinb"t=0(—-). 22
f'(o) Z e sin 0 (a) (22)
On the other hand, by Lemma 2.12, we have
"G > bt cosb't : (23)
—_— = — e cos =o|—]).
ot? o

Now from (22) and (23), it follows that

(o 1
F(o_) — anefb (o+it) -0 (;) .

Also, by Lemma 2.4, we have

F(p)(o_) — (_l)p Zb(erl)ne—b"(oJrit) — 0( 1 ) ’

obtl

for all values of p. Thus, it follows that the O can be replaced by o, and this leads to
a contradiction as before.
Finally, the following remark completes the proof.

Remark 2.3 The above argument has been stated in terms of Weierstrass’s cosine
series. The same arguments apply to the sine series, as there are now no “exceptional
values”. It was only the existence of such values which differentiated the two cases in
second subsection. The positive statement in Theorem 2.2 has already been proved,
applying to all values of b.
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3 Some More Non-differentiable Functions

In this section, we discuss some more non-differentiable functions which are available
in [16].

3.1 A Function Which Doesn’t Satisfy a Lipschitz Condition
of Any Order

It is interesting to give an example of an absolutely convergent Fourier series whose
sum does not satisfy any condition of the following type:

fx+h) —f(x)=0(hr", (x>0

for any value of x. An interesting example of such a function is

Fx) = Z cos’l;"wx.

It is in fact easy to prove, by the methods used in the previous section, that

1 2
Jx+h)— fx) 7’50(—|10g|h”) :

However, a somewhat less simpler example may be found by simply combining
remarks made by G. Faber and G. Landsberg. In [10], G. Faber defined

F(x) = 107"¢@2"™), (24)

where
X, for0<x <1/2;

o) = [1 —x, forl2<x<l.

He showed that

1
F(x+h)—F(x) # O(Iloglhll)'

On the other hand, G. Landsberg [25] used the expansion of a function, which is in
a Fourier series equivalent to ¢(x). In fact,

1 2 cos 2vmx
(b(x):Z_F — (r=1,3,5,--).
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If we substitute this expansion in (24), we obtain an expansion of F(x) as an

absolutely convergent Fourier series, and thus is an example of the kind we are
looking for.

3.2 A Theorem of S. Bernstein

It is natural to suggest the following theorem of S. Bernstein [1] in this connection.
This can be proved similarly as is being done in the previous section.

Theorem 3.1 If f(x) satisfies a Lipschitz condition of order o (> 2) in (0, 1), i.e.
if
[f(x+h)— fO)] < Klhl,

where K is an absolute constant. Then, the Fourier series of f(x) is absolutely
convergent. Also, % is the least number which has this property.

Proof We assume that 27mx = 6 and that

fx)=g0) = %ao + Z(a,, cosnf + b, sinnf).

Also, let
G(r,0) ! +Z "(a, cosnf + b, sinnh) if < 1
r,0) = -a r"(a, cosn . sinnf) if <1,
7%

and
G(1,0) = g(0).

Then, G (r, 0) is continuous for
0<r<1,0<0<2m.

It follows from a simple modification (i.e. O in place of o) of Lemma 2.1, that

0G
=" an"”(an sinnf — b, cosnb) = O{(1 — r)*'},
uniformly in #. Squaring, and integrating from 6# = 0 to # = 27, one can obtain

D il + 15 ) = 01 = r)* 7.

Hence, by putting r = 1 — (1/v), one can obtain

> nPanl + [bal?) = 02,
1
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and so, by Schwarz’s inequality,
C é(!
> nllay| + b)) = O2°).
1
Thus, it is easy to deduce that the series

> 0 (lan| + 1bal)
1

is convergent if § < av — %
This establishes the first part of Bernstein’s Theorem (indeed more!). The second
part is shown by the following example:

g9 = Z n~" cos(n® + nb),
where 0 <a < 1, 0 < b < 1. In this case, G(r, 0) is the real part of
F(z) = F(reie) = Znibe"”az”.
This function is continuous (see [15]) for |z| > 1 if
! +b>1
—a > 1;
2

and it is not difficult to go further, and to show that g(6) satisfies a Lipschitz condition
of order %a +b—1.

Now let a be any number less than % Then, one can choose numbers a and b,
each less than 1 in such a way that

1

—a+b—1>q.

2
Then, the function g(#) satisfies a Lipschitz condition of order greater than «, but its
Fourier series is not absolutely convergent. ([

4 Riemann’s Non-differentiable Function Revisited

Riemann is reported to have stated [8, 16], but never proved, that the continuous

function,
00 2

F) = Z sinniz X

n=1
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is nowhere differentiable. In 1872, K. Weierstrass [34] tried to prove this assertion
but could not and instead constructed his own example of a continuous nowhere
differentiable function which is a” cos b"wx along with the conditions (2) and (3).
J.P. Kahane [23] renewed the interest in this classical problem in connection with
lacunary series, and refers to K. Weierstrass [34].

Riemann’s assertion was partially confirmed by G.H. Hardy [16], who proved that
the above function f(x) has no finite derivative at any point {7, where £ is

(i) irrational;
(ii) rational of the form 4}_,2;%,
2441

22B+D)"

where A and B are integers;
(iii) rational of the form

We provide an outline of Hardy’s method in this case. Suppose that Riemann’s
function is differentiable for certain values of x, then by Lemma 2.2,

Zr”2 cosn’mx = A+ o(1),
where A is a constant, as r — 1. However,
2 1
Zr” cosn’mx = Q1 —r)" %)}

if x is irrational, and . ]
Zr”' cosn’mx = Q{1 —r)"2}

if x is a rational of the form 211 or 22

5 y Therefore, Riemann’s function is certainly
not differentiable for any irrational (and some rational) values of x. It is easy, by
using Lemma 2.1, instead of Lemma 2.2, to show that Riemann’s function cannot

satisfy the condition

Fx+h)— f(x) = o(lh|?)

for any irrational values of x. In this context, Hardy [16] proved the following
theorem:

Theorem 4.1 None of the functions

2

fraly = > 2228

n()é

and
2

Foal) = Z sinn-mx

n(l/
5 . g . . .
where o < 3, is differentiable for any irrational value of x.

Proof Suppose that f; , is differentiable, and consequently, Lemma 2.12 would
imply,
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an o cosn?nx = A + o(1),

or
) =D n* e cosn’mx = A+ o(1).

But

f(ﬂ) (y) — (_l)p Z n2p+2—(ye—nzy cos n27rx

— O(Zn2p+2—ae—n2)’) — O(y—p—% %)

Hence, by the theorem of Hardy and Littlewood [18], we have

FD(y) =0 (y P(,,+,_,)
Here, 0 < g < p, and in particular
Fo)y=o(y"wtE). (25)
Again, it is easy to prove that

'3y ==> 0t cos2mx = Q(y~i ). (26)
From (25) and (26), it follows that

3 « 9

Q@
1+ ———>-——.
2p 2p 4 2

But this is not possible if a < % and p is sufficiently large. It is clear that the series
fepand fs 3 with0 < 8 < % are not Fourier’s series. For if the first one is a Fourier’s
series, then the sum of the integrated series f; 44 would be a function of limited
total fluctuation, and would therefore be differentiable almost everywhere.

It is easy to prove directly that the function f; o, where2 < o < %, has the differ-
ential coefficient +o00 for x = 0. A similar direct method could no doubt be applied
to an everywhere dense set of rational values of x. (I

In 1970, J. Gerver [12] proved that Riemann’s assertion is false, by proving the
following result.

Theorem 4.2 The derivative of the following function

oo . 2
smn-x
f=> 3
n
n=1

QA+

. . 1
exists and is equal to —5 at any point “55==,

where A and B are integers.



Quadratic Reciprocity and Some “Non-differentiable” Functions 167

In the same paper, J. Gerver [12] extended G.H. Hardy’s results [16] by proving
the following:

Theorem 4.3 The derivative of the Riemann functions does not exist at any point

(2/3‘2#, where N is an integer > 1 and A is any integer.

One can consult [12] for detailed proof of Theorems 4.2 and 4.3.

In 1971, J. Gerver further proved some results concerning the non-differentiability
of Riemann’s function. More precisely, he proved the following:
Theorem 4.4 The function

o . 2
f(_x) _ Z Slnnlz X

n=1

is not differentiable at any point 2% or T@24+D)

3B T where A and B are integers.

This result together with Hardy’s result [16] that the function is not differentiable
at any irrational multiple of 7, completely solves the problem of differentiability.

In 1972, A. Smith [31] extended the above results to the remaining cases. He
also discussed the existence of finite left-hand and right-hand derivatives at certain
rationals, and proved that these derivatives exist at all rationals if the values +o00
were allowed. He gave completely elementary and fairly short proof of all the above
assertions. J. Gerver’s proof was extremely long, and G.H. Hardy obtained his results
indirectly. A. Smith worked with the following function

2

o0 .
sSIn-mx
g =x+2> T
P ™

so that one can verify that ¢'(x) exists and is zero whenever x is of the form %
for some integers A and B.

The following lemmas are required to obtain expansions for g(x) about a ratio-
nal point x, which using properties of Gaussian sums reveal the properties of the
derivatives.

Lemma 4.1 Let ¢ be a continuous function in L, (—00, 00). Suppose that the series
for Q(a) (defined below) converges uniformly in every finite « interval, for each
fixed h > 0. Let

S0y = / 2 () dx

oo

and assume that | y|g|$(y)| is bounded for some fixed 3 > 1. Then, for any real
constant o, as h — 0+,

Q(a) = > hp(hk + ha) = $(0) + O(h”).

k=—00
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Proof The conditions on ¢ allow one to apply the Poisson summation formula to
o0
> ho(hk + ha)
k=—00

to obtain

i ho(hk + ha) = i ezm‘kuq;(S)

k=—o00 k=—00

provided this series converges absolutely. The condition on g?) gives, for k # 0,

o~k h?
2ika
“)=0(—
‘ ¢(n) (W)
which shows that the above sum, leaving out the £ = 0 term, converges absolutely

and is O (h?). Thus

[e.¢]

; ~ k o) A
2. 62”%(—) = 3(0) + O(h").
k=—00 n
O
Lemma 4.2 Let '
mEL X £0,
¢51(x)—[1’ r =0,
1—cos mx , X # 0’
P2(x) = [0’ £ — 0.

Then, Lemma 4.1 with 3 = 2 applies to the functions 1;(x) = ¥;(x%), i = 1,2, and

o0
> hp(hk +ha) =27+ 0%, i =1,2.

k=—00

The following lemma is straightforward.

Lemma 4.3 Assume that x = % and that (r, s) = 1. Let us define

s—1 s—1 s—1
G(x) = Zeimz)‘ =C(x)+iSx) = Zcos Ttix + i Zsin mtx;
=0 =0

t=0
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then
(a) whenr =0 (mod 2),

oo = g—s)slﬂ =1 s=1 (mod4)
i(£)s'? =i, s=3 (mod 4);

(b) when s =0 (mod 2),

G(x) = (£)/3(1+i), r=1 (mod4),
(£)V/3(1 —i), r=3 (mod4);

where (%) denotes the Jacobi symbol;
(¢) whenrs =0 (mod 2),
IG)| =52

169

We are now in a position to discuss the derivative of g(x) at rational and at some

other points.

4.1 The Derivative at Rational Points
We begin with the following assumptions:
r
X = -, (rss)=]3rsEO (m0d2).
S

We have

sin Tn

gx +h*) + g(x —h?) =2x+4z

mn2
n=1

=2g(x) —2h> D sinwn’xiha(ph).

n=—0oQ

2
X
cos tn’h?

Let us write n = ks + ¢ with 0 < < s — 1. Note that sin w(ks + #)%x = sin 7#2x,

since rs = 0 (mod 2). Then

s—1 oo

glx +h%) + g(x — ) = 2g(x) — 21> D~ D" sinwt’xiy(khs + ht)

t=0 k=—00

s—1

h
=2g(x) —2— z sinmt?x {22 + 0 (h?))}
N

t=0



170 K. Chakraborty and A. Hoque
3/2 h 3
=2g(x)—2 S(x);—i—O(h ).

Note that Lemma 4.2 is used in the penultimate line.
Similarly, we have

h
9o+ %) = glx = h?*) = 22C)~ + 0().
s
Adding and subtracting these two equations, we obtain
2 172 h 3
glx £h%) =gx) -2 {S(X)JFC(X)};+0(h ) 27
We now assume that rs = 1 (mod 2). One can easily verify the relation
1
g0 =14 7g@x) —gx + 1)
which is then used in (27) to deduce that

g(x £ h?) = g(x) = 2"2{S@x) — S(x + 1) F [C(4x) — C(x + 1)]}? + o).

(28)
The properties of Jacobi symbols provide

2ry  (2r+2s\ (A +5)/2)\ _ [((r+5)/2

s )] s N s N s ’
since 4 is the square of the prime 2 and s = 1 (mod 2). This immediately simplifies
(28) to

g(x £h*) = g(x) + O(hY).

Thus, whenr = s = 1 (mod 2), we see that ¢’ (x) exists and is 0, since the right-hand
derivative
00— fim TG =9
+ h%—o00 h?

and the left-hand derivative

. gx) —glx —h?)
"(x)= lim =—F——~—— —~
g_( ) h?—o00 h2

both exist and are 0. In this case, it follows that the symmetric derivative

g + 1) — glx — 1)
2h?

go(x) = lim
h?—00
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also exists and is 0. Whenrs = 0 (mod 2), the relation (27) shows that ¢’ (x) is finite
if and only if G(x) = 0. However, by Lemma 4.3, G (x) is not 0. Hence, ¢'(x) is not
finite when rs even. One can easily verify that g, (x) when r = 1 (mod 4), ¢’ (x)
when r = 3 (mod 4), and go(x) when s = 3 (mod 4) are all 0, but in other cases,
these derivatives are infinite.

4.2 Derivatives at Other Points

At negative rationals, the results of the preceding section carry over, since g is an
odd function.

We now assume that x is irrational, which without loss generality we take to be
positive. Let {g,} be a strictly increasing sequence of positive integers, and let py

be the least integer such that x; = éfil > x. Then, x; — x < 4%% and x; — x as

k — o0. From (27) and condition (a) of Lemma 4.3, we have

gx) —g)| |1 e "
| =1 z@q + D —x) + O((xx —x)77).
X — Xk 2
Therefore,
1m1mﬂggliﬁgﬂ > 1.
k—o0 X — X
_ 2pitl

— 1
Letyk_xk~|—4qurl _4qk+l.Then,yk—>xask—>ooand

5 g(x) — gn)
m — =

k—o0 X — Yk

0.

From these two equations, we obtain Hardy’s result that g does not have a finite or
infinite derivative at the irrational point x.
In 1981, S. Itatsu [21] gave a short proof of the differentiability as well as a finer

estimate of the function
o0

: 2
f(x) _ Z Slnnl’zl X

n=1

at points of rational multiple of 7. Namely, he proved the following result.

Theorem 4.5 The function

0 in’mx

Fo) = Z in’m

n=1

have the following behaviour near x = %, where p is a positive integer and q is an
integer such that % is an irreducible fraction,
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i h
F(x+h) = F(x) = R(p,q)p~ e """ "|h|Psgn h — = + O(hI'?)

ash — QOwheresgn h = ﬁ ifh £20,sgn h =0ifh =0, and R(p, q) is a constant
defined by ‘
(%)e%m(p_l), if p is odd and q even,
R(p,q) = gpl)e%q, if p is even and q odd,
0, if p and q are odd,

with the Jacobi’s symbol (g).

5 Quadratic Reciprocity and Riemann’s Function

Here, we discuss the recent work of Chakraborty et al. [S] who gave a combined
proof of both, that is, the quadratic reciprocity law and the differentiability/non-
differentiability of Riemann’s function.

Let p be a natural number and 3 = h + ie € H tending to 0. We denote the upper
half-plane by H. Also, let for z € H UR,

F( ) o0 em’nzz 1 o0 e7rinzz
7) = E — =3 E —
min2 2 min?
n=1 n:;go
n

Let us denote by S(b, a) the quadratic Gauss sum defined by
b—1
S(b, a) — 26271'1']'2%
j=0

for a natural number b. One extends the definition for nonzero integral values b by,
S, a) = S(|b|, sgn(b)a).

We note that S(|b|, —a) = S(|b|, a) and S(ka, kb) = S(a, b).
We begin with the following result:

Theorem 5.1 For any integers p > 0, g, we have

2 2 —mi /4 1
F(—q+5)—F(—"+ie)=s<p,q)e JSi-sh+ o6 (29
)2 P P 2

where for a nonzero integer p, the coefficient is to be understood as S(|p|, sgn(p)q).
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Proof Let b be an arbitrary real number. One can obtain by using Euler—Maclaurin
summation formula as in Lemma 4 in [28] (the resulting integral can be evaluated as
in [24] (pp. 20-22)):

o0
. 2 i
Z elbrp’is %e_ﬁl/4\/5+ (16)) (30)

n=—0o0

where the branch of /3 is chosen so that it is positive for 3 > 0.

We integrate this along the line segment parallel to the real axis, say over [3', 3]
with 3 — 3’ = h. Now after separating the case (b, n) = (0, 0), the integrated form
of (30) becomes,

ol (b+pn)*i ad (b+pm)*i(h'+ie)
e e
D D M
W= i(b+ pn) ne—ee b+ pn)
(n.b)#(0,0) (n.b)#(0,0)
Zﬁ —i
= Te 43+ 0G). (31)
This can be rewritten as
2T .
T@3) — T(ie) = %_em/wg —h(1 +o(1))+0@GY. (32)
Here - 2
e(b+pn) i3
TG =TG,b) = -
nzz_:oo i(b+ pn)*
(1,b)#(0,0)

Then, by the decomposition into residue classes,

2q 1 00 em’nz(%’-‘rﬁ)
e
p

2 min?
o0

n;z()
—1 L,
I 2rib? 4 emns
=527 2
b=0 n=b (mod q)
(n,0)#(0,0)
—1
15 e
_ 5 e2mb Z—T(’]‘(’j, b)
b=0 g

Now using (32),
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p—1

2 1 201 (2 ) 1
F (_‘1 +5) == Zezﬂtbz,:_ (_ﬁem/‘*m — —h 4+ T(ie, b)) + 0@
p 2 b=0 g p 2

1 2 ‘ A
=350, (%e—“/“\/z — 3) +o- > i T e b) + 0G)

b=0
1 __ 1 2
=S(p,q) (—e”’/4ﬁ— —h) + F (—q + ie) +0@G%).
p 2 p
O

In (31), the variable can be 27" + 3 and 27" + 3/, and then instead of &, we would
have 3 — 3/. This will be used in deriving (Theorem 5.3).

The relation (29) in this form is essentially Theorem 1 of S. Itatsu [21], and
from here, non-differentiability of Riemann’s function can be deduced. Indeed, let
3 = h +ieandlete — 0+, in which we have to pay attention to the sign sgn & of A.
Then

2 2 —mi/4sgnh 1
F (?‘1 + h) —F (?q) = S(p, q)eT\/W— Fh+om). (33

Hence, differentiability follows only in the case S(p, ¢) = 0 with differential
coefficient —%. This will be done in the next section appealing to Corollary 1. At
the same time, this is an elaboration of [28, (47)] (on the right-hand side of which
the factor /7 is to be deleted). Arguing as in [28] using the theta transformation
formula, we may deduce the Landsberg—Schaar identity, from which the quadratic

reciprocity may be deduced.

Remark 5.1 We would like to make a few comments on the work of J.J. Duister-
maat [9]. In [9, p. 4, £€. 1-2], J.J. Duistermaat says that “this self-similarity formula
was just an integrated version of the well-known transformation formula (35)”. By
this, [9, Theorem 4.2] is meant. The Eq. (3.4) (was already proved by Cauchy [4, pp.
157-159]) [9] for r = % becomes

iy (x) = 5" pr (x — 1)
= efp'SQp g)x —r) R

Incorporating this in [9, (4.1)], we see that it refers to the case S(2p, g) of our
Theorem 5.1. Hence, by Corollary 1, differentiability of Riemann’s function can be
read off.

Further on [9, p. 9, £ 7 from below], the relation (47) in [28] is stated in the form

2q ) 1
O —+ie)~——=S2p,q), e—>0+.
(217 p/e
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Thus, we could say that [9] also gives material to deduce the reciprocity law. In [9,
Theorem 3.4], Duistermaat states that

© (et (3L) pic-n"t  podd

0@ =
©(2) ¥ (L) piz =1t g odd

(34)
ql

From (34), the reciprocity law follows. However, it is used in its proof, and thus
unfortunately, this does not lead to the proof of reciprocity law.

5.1 Reciprocity Law

The well-known law of quadratic reciprocity has had numerous proofs. Gauss, who
first discovered the law, gave several proofs in his book, Disquitiones Arithmeticae.
We recall the statement of the law of quadratic reciprocity. For a given pair of distinct
primes p and g, one can define the Legendre symbol (g) to be 41 if the quadratic

congruence x> = p (mod ¢) has a solution; the symbol to be —1 if the quadratic
congruence has no solution.

Theorem 5.2 (Quadratic Reciprocity Law)

(@) (5)-r
q p

This theorem is remarkable in many ways, the most notable being the relationship
between the solvability of the congruence x> = g (mod p) to that of the congruence
x% = p (mod g). Let us denote for z € H,

o0 o0
O(z) = Z emnzz =1+ zzemnzz
n=—00 n=1
and then the classical theta function for Re z > 0 is
o0
2
0(z) =O(iz)= D e ™=

At this point, we note down the theta transformation formula:

Q@) =eiz 20 (—l). (35)

Z

We now prove the reciprocity law.
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Theorem 5.3 Let p € N and (0 #)q € Z. Then

. . 172
S(p. q) = e’ E@) (%q') S(4lql, — sgn(q) p).

Proof Let us first note that F'(z) is essentially the integral of ®(z):

/ﬁ(-iz)dz:/ O(z2)dz
0 0

ot eﬂ'inzz o eﬂ'inZZ
=z+2 Z 2 Z 2
mn mn
n=1 n=1

=2+ 2(F(z) — F(0)). (36)

In particular, forz = x + u 4+ ie € C (withe > 0) and u € (0, i), the above relation
(36) becomes

x+h x+h+ie
/ (e —iu)du =/ O(z)dz

+ie
=h+2(F(x+h+ie) — F(x +ie)). (37

The theta transformation formula (35) with y > 0 gives

s 1 i
O(y —iu) = e+ 0
(v = iu) m(u+iy)
1 ad :

We now make the following change of variable:

i i 1.
— = - =74+ =1
uU-+ie xX+v+ie X
1.e. . .
€—1v €—1v
— ~

T x(x+v+ie x?2
Now with this change, the integral in (37) becomes

i

x+h e 1 1
. EPr 2 .
/ O(e —iu)du = —ie / 0 (T + —l) dr. (38)
X ’+i(7i (7'~|— )lcl)2 X

x+h
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The following relation is useful (which is in fact equivalent to (37)) in applying
integration by parts:

[ 1
/G(T—i—l—) dMZT—ZiF(——+iT)+C.
X x

Using this, we may evaluate (38) and it becomes

i

et 1 1
/_ ‘—39(T+—l)d7'
i i (T+ )lcl)i X

x+htie  x
;3 1 ey
:[(T+—) (T—ziF(——+iT))i|
* * iif_)‘r;
LY . . |
_ x—i—ff—i—le i . —l——2iF ot
i x+h+ie x x+h+ie
NEY) . . |
—(“%’6) ( M ’——2iF(— : ))+0(h). (39)
1 X +1ie X X +1ie
At this point, we note that
L L L aatemy (40)
xX+h+ie x x2 3 ¢ '

Using (40), the main term in (39) is

iy 1 1
— et ((x +h+ie)?F (——) —(x+ie*F (— _ ))
x+h—+ie x +ie
. Y 1 1, 1 1,
=2et'(x+ie)) \F|\——+ =3 )—F|——+ =€) )+ 0, (41)
x  x? x  x?2

where we have used

3 =3(1+0(1) and € = e(1+o(1)).

Now, we specify x = 27q and apply Theorem 5.1. Under this specification, (41) takes
the shape

=2et'| = +ie -—— +\ B i T
p 4q " \2q) ! 49 \2q

1, p p
— + O(h
4|q|\2qw (h)

) 3/2

T q . _m

= 2e* (—+l€) S(4q, —p)e *
4
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124
= (L) —5(4lq], — sgn(@)p)V/3' + O(h).
2ql) p

Now on letting ¢ — 0, we get the desired result. (I

As a corollary, we note that:

Corollary 1 Let x = % be of the form %, i.e. p,q both being odd. Then
RRA+1,2B+1)=S2p,q)=0 (42)

where R is the coefficient in the forthcoming Eq. (43).

Proof
o p \\7
S2p.q) = e“’(m) S(4lql, 2sgn(q)p)
1/2 1/2
sif P 4lq| )
=e'\ 5 55 ) S@-2p.2sgn(q)lql)
(ZIqI) (2l2p|
= P
=e? a1V sgn(q)S(2p, sgn(q)lq|).
We now conclude (42) by simply noting that sgn(q)|gq| = q. O

Remark 5.2 The relation in Theorem 5.3 leads to the so-called Landsberg—Schaar
identity (see [28, (5)]) if we take p and g to be co-prime positive integers. This is
eii %)

p—1
1 Z 2mij?e Z 2mij2 L
— e P=— e 7
\/ﬁj=0 2q j=0

The following result will be required to complete the proof of the differentiability
of Riemann’s function.

Lemma 5.1 For a natural number p,
q
S(p.q) =<(p) (;) Jr

where (%) indicates the Jacobi symbol and

1 p=1mod4
ep)=1.
p =3 mod 4
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We are now ready to state a seemingly more general version of Theorem 5.1. This

implies differentiability of Riemann’s function at the rational point 24+1 5 B +1 on putting

3 =h +ieand e — +0. We note that similar result is also obtained in [9, Theorem
4.2].

Corollary 2

q q ) e*Trl'/4 1 )
Fl=+3)—F|—+ie)=R(p,q) J3i—=h+ 03,
P P p 2

where
R(p.2q) = S(p.q) = £(p) (%) P,

RQ2p,q) = S¢p,q) =ei'\/2p (‘7”)
RQ2B+1,24+1)=0. (43)

Proof Only the case R(2p, g) needs to be considered (by Corollary 1). Now by
Theorem 5.3, we have,

4 1/2
RQ2p.q) = S(Ap.q) = e4'(2|” |) S(4lg], —4sgn(q)p)
. (2p 172
=e*' (m) S(lql, —sgn(g)p)
i f 2
=e4’(—p) Jﬁ(m)( g“(q”’)
gl g1
i (2)

O

Remark 5.3 We make a historical remark on Riemann’s function. [3] contains an
almost complete list of references up to 1986. One addition is a correction to [31]
in 1983. After this, the review of [14] contains an almost complete list after [3]
except for [27] (esp. 619) and [33]. Among the papers listed in the review of [14],
we mention [19] and [22] for consideration from the point of wavelets and [9] for
self-similarity.
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Abstract Fixed Point Theory is divided into the following three major areas:

e Topological Fixed Point Theory, which came from Brouwer’s fixed point
theorem in 1912;

e Metric Fixed Point Theory, which came from Banach’s fixed point theorem
in 1922;

e Discrete Fixed Point Theory, which came from Tarski’s fixed point theorem
in 1955.

In this chapter, we focus on recent topics on metric fixed point theory and its appli-
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theory and its applications. In fact, since Banach’s fixed point theorem in metric
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1 Introduction

In 1912, Brouwer [1] proved the following fixed point theorem, which is called
Brouwer’s Fixed Point Theorem:

Theorem B. Every continuous mapping from the unit ball of R" into itself has a
fixed point.

Since Brouwer’s fixed point theorem, some authors, Schauder [2], Tychonoff [3],
Kakutani [4] and many others have improved and generalized this theorem in several
ways. In fact, Schauder’s fixed point theorem is an extension of Brouwer’s fixed point
theorem to topological vector spaces and, also, there are several entirely different
ways to prove Brouwer’s fixed point theorem by some authors.

In 1955, Tarski [5] proved the following fixed point theorem, which is called
Tarski’s Fixed Point Theorem:

Theorem T. If F is a monotone function on a nonempty complete lattice, then the
set of fixed points of F forms a nonempty complete lattice.

Note that the least fixed point of the mapping f is the least element x such
that f(x) = x or, equivalently, such that f(x) < x and the greatest fixed point is
the greatest element x such that f(x) = x or, equivalently, such that f(x) < x.
Consequently, from Theorem T, f has the greatest fixed point u and the least fixed
point u and, moreover, for all x € L, x < f(x) implies x < u, whereas f(x) <x
implies u < x.

Example T1.Leta, b € Rwitha < b, where < is the usual order of real numbers.
Since the closed interval [a, b] is a complete lattice, every monotone increasing
mapping f : [a, b] — [a, b] has the greatest fixed point and the least fixed point.
Here the mapping f need not be continuous.

Since Tarski’s fixed point theorem, many authors, for example, Hayashi [6],
Heikkila [7], Schroder [8], Jachymski et al. [9], Uhl [10], Ok [11] and many others,
have improved and generalized this theorem in several ways. Recently, Theorem T
has many applications in theoretical computer science and others.

Especially, in [12], Davis proved the converse of Theorem T, that is, if every
order preserving function f : L — L has a fixed point, then L is a complete lattice.
Also, Theorem T can be used for a simple proof of the Cantor-Bernstein-Schroeder
theorem (see Example 3 in Uhl [10]) in set theory, that is, if there exist injective
functions f : A — B and g : B — A between the sets A and B, then there exists a
bijective function 2 : A — B.

Note that, since famous Brouwer’s and Tarski’s fixed point theorems have been
studied by many authors, in this chapter, we don’t mention any more about these two
theorems.
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Now, we introduce recent results on metric fixed point theory and its applications
as follows:

[A] Picard’s Convergence Theorem

In 1890, Picard [13] proved the following theorem to show the existence of solu-
tions for nonlinear equations.

Theorem P. Let T : [a, b] — R be a continuous functionand T : (a, b) — R be
differentiable. If there exists L < 1 such that

IT"(x)| < L (PC)
forall x € (a, b), then the sequence {x,} in (a, b) defined by
X1 = Tx, (P)

for all n > 0 converges to a solution of the equation Tx = x.
The iterative sequence {x,} defined by (P) is called the Picard iterative sequence.
[B] Banach’s Fixed Point Theorem

In 1922, Banach [14] proved a theorem, which is well known as “Banach’s fixed
point theorem” to establish the existence of solutions for integral equations.

Theorem B. Let (E, d) be a complete metric space and T : E — E be a con-
tractive mapping (that is, there exists L € [0, 1) such that

d(Tx,Ty) < Ld(x,y) (BO)

forall x,y € E). Then, we have the following:

(1) T has a unique fixed point 7 € E;
(2) Furthermore, for each xo € E, the sequence {x,} defined by

Xnl = Tx,

for each n > 0 converges to the fixed point z of T, that is, Tz = z.
Note that the following conditions are equivalent:

(1) In Picard’s theorem, there exists a number L < 1 such that
IT'"(x)| < L (PC)

for all x € (a, b).
(2) In Banach’s fixed point theorem, there exists L € [0, 1) such that

d(Tx,Ty) < Ld(x,y) (BOC)

forall x, y € E (thatis, T is a contractive mapping).
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Further, since Banach’s fixed point theorem, because of its simplicity, usefulness,
and applications, it has become a very popular tool in solving the existence problems
in many branches of mathematical analysis. Recently, many authors have improved,
extended, and generalized Banach’s fixed point theorem in the following ways.

First, how to generalize Banach’s contraction? Second, how to extend Banach’s
fixed point theorem in metric spaces to the large class of various spaces? Third,
how to extend Banach’s fixed point theorem for single-valued mappings to multi-
valued mappings? Fourth, how to show the existence of common fixed points for two
nonlinear mappings? Fifth, how to improve Banach’s fixed point theorem in several
ways? Sixth, how to generalize the Picard iterative sequence? Seventh, how to apply
Banach'’s fixed point theorem to applied mathematics and others? Eighth, dose the
converse of Banach’s fixed point theorem hold? Ninth, we introduce a conjecture
of Banach’s fixed point theorem, which is called Generalized Banach’s Fixed Point
Theorem; Tenth, we introduce some relations between best proximity point theorems
and Banach’s fixed point theorem in metric spaces; Finally, eleventh, we introduce
some better nonlinear mappings than Banach’s contraction.

2 Generalizations of Contractive Mappings

Recently, many authors have introduced many kinds of contractive mappings (or
Banach’s contraction) in metric spaces and generalized metric spaces as follows:
(1) In 1969, Meir—Keeler’s contraction [15]: For any € > 0, there exists § > 0
such that
e<dx,y)<e+dé = d(Tx,Ty) <¢ (MK)

Note that if 7 satisfies Meir—Keeler’s contraction (MK), then T is Banach’s
contraction, that is,
d(Tx,Ty) <d(x,y)

for all x, y € X with x # y. For more details, see Park and Rhoades [16, 17].
(2) In 1976, Caristi’s contraction [18]:

d(x, Tx) < ¢(x) — ¢(Tx), (CC)

where ¢ : X — [0, 00) is a lower semi-continuous function.

Note that every Banach’s contraction T satisfies Caristi’s contraction if, for some
Le€[0,1),

d(x,Tx)

¢ =——7

(3) Banach’s contraction (BC) can be expressed as follows:

d(T)C, Ty) S d(xv )’) _Cld(x’ )’),
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where L = 1 — g with ¢ € [0, 1). Thus, we can define a new contraction 7', which
is called a weakly contraction, as follows:

d(Tx,Ty) =d(x,y) — ¢(d(x, y)), (WCI)

where ¢ : [0, 00) — [0, 00) is a continuous and nondecreasing function with
¢(0) =0, ¢(¢) > 0 forall t € (0, 0c0) and lim,_,o ¢(t) = 0.

Note that, in (WC1), if ¢(f) = (1 — L)t, then we can get Banach’s contraction
(BO).

Also, Banach’s contraction (BC) can be expressed as follows:

d(Tx,Ty) < (1+¢q)d(x,y)— 1 —¢q)d(x,y),

where L = 2q with g € [0, %). Thus, we can define a new contraction 7', which is
called a (¢ — v)-weak contraction, as follows:

d(Tx,Ty) < ¢(d(x,y)) —(d(x,y)), (WC2)

where ¢ : [0, c0) — [0, 00) is an upper semi-continuous and nondecreasing function
and v : [0, 0c0) — [0, 00) is a lower semi-continuous and nonincreasing function
satisfying the following conditions:

(@) ¢(0) —v(0) = 0;
(b) @(t), Y(t) > Oforall t € (0, 00);
(c) ¢(t) — () < tforallr € (0, ).

Note that, in the condition (WC2), if ¢(¢) = ¢ for all ¢ € [0, c0), then we have the
condition (WC1).

(4) From Banach’s contraction (BC), it follows that the mapping T is continu-
ous. Further, we use the continuity of the mapping 7 to prove Banach’s fixed point
theorem. Thus, it is natural to consider the following question:

Do there exist some contractive conditions which do not force the mapping T to
be continuous?

The answer for this question was positive by Kannan [19] in 1968 who proved
Kannan’s fixed point theorem for the following contractive condition, which is called
Kannan’s contraction:

Theorem K. Let (E, d) be a complete metric spaceand T : E — E be amapping
such that there exists a number h € (0, %) such that

d(Tx,Ty) < hld(Tx,x)+d(Ty, y)] (KO)
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forall x,y € X. Then, T has a unique fixed point in E.

Now, we give one example that a mapping 7 is not continuous, but the mapping
T is Kannan’s contraction:

Example K. Let X = R be a usual metric space and 7 : X — X be a mapping
defined by

0, if x € (—o0,2],
Tx =43, .
if x € (2,400).

57
Then, T is not continuous on R, but it satisfies Kannan’s contraction (KC) with
_ 1
k=s.
(5) In 1972, Chatterjea [20] introduced the following contractive condition: there
exists a number & € [0, %) such that, for all x, y € X,
d(Tx,Ty) < hld(Tx,y) +d(Ty, x)]. (CHO)
Note that Banach’s contraction (BC), Kannan’s contraction (KC), and Chatterjea’s
contraction (CHC) are independent (see Rhoades’ paper [21]).
(6) In 2004, Berinde [22] introduced the following contractive condition: There
exist h € [0, 1) and L > O such that, forall x, y € X,
d(Tx,Ty) < hd(x,y)+ Ld(y, Tx) (VBO)

(7) In 1971, Reich [23] introduced the following contractive condition: There
exist nonnegative numbers ¢, r, s € [0, co) such thatg +r + s < 1 and

d(Tx,Ty) < qd(x,y) +rd(x,Tx) +sd(y, Ty) (RC)

forallx,y € X.
(8) In 1971, Ciri¢ [24] introduced the following contractive condition: There exist
nonnegative numbers ¢, r, s, t € [0, 00) such thatg +r + s + 2t < 1 and

d(Tx,Ty)

(CRC1)
<qd(x,y)+rdx,Tx) +sd(y, Ty) +tld(x, Ty) +d(y, Tx)]

forall x,y € X.
(9) In 1972, Zamfirescu [25] introduced the following contractive condition:

d(Tx,Ty)

1 1 (ZC)
< max {d(x. y). 31d0r T) +d (. Ty)). 3d(x, Ty) +d (. Tl

forall x,y € X.
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(10) In 1973, Hardy and Rogers [26] introduced the following contractive
condition: There exist nonnegative numbers a;, a», as, a4, as € [0, 0o0) such that
ar+a+az+as +as < 1and

d(Tx,Ty)

(HRC)
<aid(x,Tx) + axd(y, Ty) +a3d(x, Ty) + asd(y, Tx) + asd(x, y)

forallx,y € X.
(11) In 1974, Ciri¢ [27] introduced the following contractive condition: There
exists i € [0, 1) such that

d(Tx,Ty)

(CRC2)
<hmax{d(x,Tx),d(y,Ty),d(x,Ty),d(y, Tx),d(x,y)}

forall x,y € X.
(12)Let I beaclosedintervalinRand T : I — I be differentiable with |7'(r) < 1
for all t € I. Then, by the mean value theorem, we have

IT(x) =T() <[x—yl ©)

for all x, y € I with x # y. Then, the following functions satisfy the condition (C):

@ Tx)=x+ )lc onl =[1,400);

b) T(x) =+x2+1onl =R;
() Tx)=In(14+e*)onl =R.

In each case, T'(x) > x and so none of these functions has a fixed point in /.

Despite such examples, in 1962, Edelstein [28] proved fixed point theorems by
using the following contraction, which is called Edelstein’s contraction or strictly
contraction:

d(f(x), f(y) <d(x,y) (EC)
forall x, y € X with x # y provided the space X is compact.

Theorem ES. Let (X, d) be a compact metric spaceand T : X — X be amapping
satisfying the following:
d(Tx, Ty) <d(x,y)
forall x,y € X with x # y. Then, T has a unique fixed point in X.
Let (X, d) be a complete metric space and 7 : X — X be a mapping satisfying
the following:

d(Tx,Ty) <d(x,y)
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for all x, y € X with x # y. Then, the mapping T has no fixed point in X as in the
following example:

Example EC. Let X = [1, co) be the set of real numbers with the usual metric
and define a mapping 7 : X — X by

1
Tx=x+—
X

for all x € X. Then, for all x, y € with x # y,
1 1
d(Tx, Ty) = ‘(x n }) - (y n ;)’ <d(x,y).

However, Tx = x + % # x, that is, T has no fixed point in X.

(13) In 1965, Presi¢ [29] generalized Banach’s fixed point theorem in product
spaces and proved the following theorem:

Theorem P. Let (X, d) be a complete metric space, k be a positive integer, and
T : X* — X be a mapping satisfying the following contractive type condition:

d(T (x1,x2, ..., x1), T (X2, X3, ..., Xk41))

< qid(x1, x2) + qad(x2, x3) + -+ + qrd (xx, Xg41) PO

for all xi,x3, ..., x1 € X, where q1, qa, ..., g are nonnegative constants such
that g1 +q> + -+ qx < 1. Then, there exists a unique point x € X such that
T(x,x,...,x)=x. Moreover, if x1, X2, ..., Xy are arbitrary points in X and, for
eachn > 1, Xy = T (Xp, Xpt1s - - - s Xntk—1), then the sequence {x,} is convergent
and

lim x, = T(lim x,, lim x,,..., lim x,).

n—o00 n—0o0 n—0oQ n—oo

Example PC. ([30]) Let / = [0, 1] be the unit interval with the usual Euclidean
norm and f : I° — I be defined by

2x +y+2z
fx,y,2)= — 5
for all x, y, z € I. Then, f satisfies the condition (PC).
Note that, from (PC), we can consider the following contractions:
(a) There exists A € (0, 1) such that

d(T (x1,x2, ..., x1), T (X2, X3, ..., Xk41))

. (PC1)
< Amax{d(x;, xiy1) : 1 <i <k}

forall x1, x5, ..., x4 € X withx; <xp <+ < X135
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(b) There exists ¢ : R — R, ¢ : RE — R, and A € (0, 1) such that

d(T (x1, x2, ..., xk), T(x2, X3, ..., Xk41)))

(PC2)
= M(9(d(x1, x2)), P(d(x2, X3)), . ..., P(d (X, Xi+1)))

for all xq, x2, ..., X471 € X with x; < x < --- < X341, Where two functions ¢ and
1) satisfy some conditions.

Recently, some authors generalized PreS§i¢’s fixed point theorem in several ways
(see [31-36]). In particular, George et al. [37], Khan and Samanipour [38], Malhotra
et al. [39] and Khan et al. [40] studied the cone metric version of Presi¢’s fixed point
theorem, and H. Fukhar-Ud-Din et al. [30] studied fixed point approximations of
Presi¢ nonexpansive mappings in product of CAT(0) spaces.

(14) Also, in 2005, Zhu et al. [41] gave some equivalent contractive conditions in
symmetric spaces.

3 Extensions of Banach’s Fixed Point Theorem in Metric
Spaces to other Spaces

Recently, some authors have introduced some generalizations of metric spaces in
several ways and have studied fixed point theory and it applications:

Cone metric spaces, partially ordered metric spaces, fuzzy metric spaces, complex-
valued metric spaces, probabilistic metric spaces, random normed spaces, ordered
Banach spaces, b-metric spaces, 2-metric spaces, G-metric spaces, M -metric spaces,
S-metric spaces, and other spaces

In this section, we introduce multiplicative metric spaces, partial metric spaces,
and M-metric spaces and study fixed point theory and its applications in these metric
spaces.

(D) Fixed Point Theorems in Multiplicative Metric Spaces

Let X be a nonempty set. A mapping d : X x X — R" is called a mulriplicative
metric (see Bashirov et al. [42]) if the following conditions are satisfied: For all
x,y,z€X,

MM1) d(x,y) > 1forallx,y € X andd(x, y) = 1 if and only if x = y;
(MM2) d(x,y) =d(y,x);
(MM3) d(x,y) <d(x,z)-d(z,y) (: multiplicative triangle inequality).

A set X with a multiplicative metric d is called a multiplicative metric space.

Example M. Let IR’} be the set of all n-tuples of nonnegative real numbers. Let
d : R} x R} — R be a mapping defined as follows:
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X1
Y1

X2
Y2

Xn

Yn

d(x,y) =

’

wherex = (x1, X2, ..., X%,), ¥y = (1, ¥2, ..., ¥o) € Rh and| - | : Ry — Risdefined
by

a, ifa>1,
lal=17, .
o ifa < 1.

It is easy to see that d is a multiplicative metric on R’ .

Remark M1. (1) It is well known that (0, 4-00) is not complete according to
the usual metric d. For example, consider a sequence {x,} = {%}. Then, {%} is a
Cauchy sequence, but 0 ¢ (0, +00) and so (0, +00) is not complete. But we know
that (0, +00) is complete with respect to the multiplicative metric d.

(2) The ordinary metrics and the multiplicative metrics may be different in more
general cases. In (0, 4+-00), the convergence in both ordinary and multiplicative met-
rics is equivalent.

(3) The multiplicative metrics were introduced to solve some differential and
integral equations.

Remark M2. (1) In 2012, Ozavsar and Cevikel [43] introduced the concept of
multiplicative contraction mappings and proved some fixed point theorems for this
type of mappings.

(2) Recently, some fixed point theorems for some contractive mappings in mul-
tiplicative metric spaces have been improved and extended in many ways by some
authors.

(3) In 2014, He et al. [44] proved some common fixed point theorems for weak
commutative mappings in multiplicative metric spaces.

A mapping 7 : X — X is called:

(1) the multiplicative contraction if there exists A € [0, 1) suchthat, forallx, y € X,
d(Tx, Ty) < [d(x, )]

(2) multiplicative Kannan’s contraction if there exists \ € [0, %) such that, for all
x,y € X,
d(Tx,Ty) < [d(x, Tx)d(y, Ty)I".

(3) multiplicative Chatterjea’s contraction if there exists A\ € [0, %) such that, for
all x,y € X,
d(Tx, Ty) < [d(x, Ty)d(y, Tx)]".
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Recently, Tiammee et al. [45] proved the following:

Theorem TSC. Let (X, d) be a complete multiplicative metric space. Suppose
that the mappings S, T, A, B : X — X satisfy the following conditions:

(@) S(X) C B(X)and T(X) C A(X);

(b) the pairs A, S and B, T are compatible;

(c) one of the mappings S, T, A, B is continuous;

(d) there exist ay, a», as, as, as € [0, 00) with ay +a + a3 +as +as < 1 and
a; = ap or a3 = ay such that, forall x,y € X,

d(Sx, Ty)
< [d(Ax, Sx)]"'[d(By, Ty)]*[d(Ax, Ty)]“[d(By, Sx)]“[d(Ax, By)]®.

(GMCO)
Then, S, T, A, and B have a unique common fixed point in X.

Now, we give one example to illustrate Theorem TSC as follows:

Example TSC. Let X = [0, co) be the usual metric space. Define a mapping
d:X x X — Rtbyd(x,y) =e* forall x,y € X. Then, (X, d) is a complete
multiplicative metric space. Define four mappings S, 7, A, B : X — X by

1
Sx=—x, Tx=—x, Ax=x, Bx=2x.
64 32

Then, we have the following:

(@ S(X)=TX)=AX) =BX) =X,

(b) S, T, A, and B are all continuous mappings;

(c) the pairs S, A and 7', B are compatible mappings;

(d) Let x, y € X and choose a; = 3i2,a2 = %,a3 = 1—16,a4 = %,aS = i. Then,
we obtain

d(Sx, Ty)
= [d(Ax, Sx)]=[d(By, Ty)1%[d(Ax, Ty)] s [d(By, Sx)I5[d(Ax, By)]*.

Therefore, all the conditions of Theorem TSC are satisfied. Also, we see that S(0) =
T(0) = A(0) = B(0) = 0andso0isaunique common fixed pointof S, 7', A, and B.

Remark M3. From our generalized multiplicative contraction GMC, we have the

following multiplicative contractions:

(1) If we putay =a; =a3 =a4=0and S =T in (GMC), then we have the

multiplicative contraction, that is, for some as € [0, 1),

d(Tx,Ty) < [d(x, y)]*

forallx,y € X.
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2) If we put a; = ap, a3 =a4 =as =0 and S =T in (GMC), then we have
multiplicative Kannan’s contraction, that is, for some a; € [0, %),

d(Tx,Ty) <[d(x, Tx)d(y, Ty)]"

forall x,y € X.
B)Ifweputa; =a;=as =0, a3 =a4 and S =T in (GMC), then we have
multiplicative Chatterjea’s contraction, that is, for some a; € [0, %),

d(Tx,Ty) < [d(y, Tx)d(x, Ty)]"

forall x,y € X.
(4) Also, we can get some more kinds of multiplicative contractions from (GMC).

Remark M4. For some relations between usual metric spaces and multiplicative
metric spaces, recently, in 2016, Agarwal et al. [46] pointed out the following:

Although the multiplicative metric was announced as a new distance notion, we
note that composition of the multiplicative metric with a logarithmic function yields
a usual metric. Hence all fixed point results in the context of multiplicative metric
spaces can easily be concluded from the corresponding existing famous fixed point
results in the context of the standard metrics.

Itis clear that all topological notions, for example, convergence, Cauchy sequence,
completeness, and others for multiplicative metric spaces, are the consequences of
the standard topology of metric spaces.

In 2016, Agarwal et al. [46] proved the following:
Theorem AKS1. Let X be a nonempty set and d* : X x X — [0, co) be a mul-
tiplicative metric. Then, the mapping d : X x X — [0, 0o) defined by

d(x,y) =In(d"(x, y))

is a usual metric.

Proof. From the definition of a multiplicative metric d*, we have the following:

d(x,y) =In(d"(x, y))
< In(d*(x,y) -d*(y,2))
=1In(d*(x, y)) + In(d*(y, 2))
=dx,y)+d(y,2).
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This completes the proof.

In 2015, Abbas et al. [47] published the following result in multiplicative metric
spaces:

Theorem AAS. Let (X, d*) be a complete multiplicative metric space and f :
X — X be a mapping. Suppose that

Y(M.(x, y))

B (fx, ) = =4
P(M].(x, )

(D)

forany x,y € X, where

M[{*(x,y)

l (D2)
= max{d"(x, y), d"(fx,x),d"(y, fy), [d"(fx,y) -d"(x, fy)]},

P :[1,00) — [1,00) is continuous and nondecreasing, ="' ({1}) = {1} and ¢ :
[1,00) = [1,00) is lower semi-continuous and ©~'({1}) = {1}. Then, f has a
unique fixed point in X.

In 2009, Dori¢ [48] proved the following extension of Banach’s contraction prin-
ciple in metric spaces.

Theorem D. Let (X, d) be a complete metric space and f : X — X be amapping
such that, forall x,y € X,

Y(fx, f) < M7 (x, ) — (M7 (x, y)), (E1)
where
M7 (x,y)

1 (E2)
= max {d(x, ). d(fx. ). d(y. ). 51d(fx. ) +d (o1},

2 : [0, 00) — [0, 00) is continuous and nondecreasing, ="' ({0}) = {0} and ¢ :
[0, 00) — [0, 00) is lower semi-continuous and @’1({0}) = {0}. Then, f has a
unique fixed point in X.

Theorem AKS2. Theorem AAS is a consequence of Theorem D.
Proof. By using d(x, y) = In(d*(x, y)), we easily see that the equation (D2)

yields (E2). Hence, the inequality (D1) implies (E1). Consequently, Theorem D
provides the existence and uniqueness of the fixed point of f.

Remark MS. (1) Some authors misuse the notion of the multiplicative calculus
since they misunderstand the place and role of this calculus like other non-Newtonian
calculuses.
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(2) Notice that, in Newtonian calculus, the reference function is linear, whereas
the reference function for multiplicative calculus is exponential. Consequently, every
definition and also every theorem of Newtonian calculus have an analogue in multi-
plicative calculus and vice versa.

(3) Therefore, some ordinary and multiplicative fixed point theorems are applica-
ble to the same class of functions.

(IT) Fixed Point Theorems in M-Metric Spaces

In 1994, Matthews [49] extended the concept of a metric to a partial metric and
obtained many results in partial metric spaces. Indeed, the motivation for introducing
the concept of a partial metric was to obtain appropriate mathematical models in the
theory of computation and, in particular, to give the improvement of Banach’s fixed
point theorem.

Afterward, many mathematicians have studied the existence and uniqueness of a
fixed point for nonlinear mappings satisfying various contractive conditions in the
setting of partial metric spaces.

Definition M. Let X be a nonempty set and p : X x X — R be a function
satisfying the following condition: For all x, y, z € X,

(P1) p(x,x) = p(y,y) = p(x,y) ifand only if x = y;

(P2) p(x,x) = p(x,y);

P3) plx,y) = p(y, x);

(P4) p(x,y) = p(x,2) + pz,y) — p(z, 2).
Then, p is said to be a partial metric or a distance function on X, and a pair (X, p)
is called a partial metric space.

It is easy to see that a metric d is also a partial metric p, but the converse is not

true in general case.

Example P1. Let X = [0, 00) and p : X x X — R, be a function defined by

p(x,y) = max{x, y}

forall x, y € X. Then, p is a partial metric on X, but it is not a metric on X. Indeed,
for any x > 0, we have p(x,x) =x # 0.

Example P2. Let X = {[a,b]:a,beR,a<b} and p: X x X - R, be a
function defined by

p([aa b]a [C, d]) = max{ba d} - min{a’ C}

for all [a, b], [c, d] € X. Then, p is a partial metric on X, but it is not a metric on X.
Indeed, p([1, 2], [1,2]) = 1.

Recently, in 2014, Asadi et al. [50] extended the concept of a partial metric to the
concept of an m-metric as follows:
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For a nonempty set X and a functionm : X x X — R, the following notations
are useful in the sequel:

(1) myy :=min{m(x, x), m(y, y)};

(2) M,y :=max{m(x, x), m(y, y)}.

Definition AKS. Let X be a nonempty set and m : X x X — R be a function
satisfying the following condition: For all x, y, z € X,

MM1) m(x,x) =m(y,y) = m(x, y)if and only if x = y;
(MM2) my, < m(x,y);

(MM3) m(x, y) = m(y, x);

(MM4) m(x,y) —myy < [m(x,z) —my ]+ [m(z, y) —mg]l.

Then, m is said to be an m-metric, and a pair (X, m) is called an M-metric space.

Also, they studied topological properties in such spaces and established some
fixed point results in M-metric spaces, which are generalizations of Banach’s and
Kannan’s fixed point theorems in the framework of partial metric spaces as follows:

Theorem ASKSL1. Let (X, m) be a complete M-metric space and T : X — X be
a mapping satisfying the following condition: There exists k € [0, 1) such that

m(Tx, Ty) < km(x,y)

forall x,y € X. Then, T has a unique fixed point.

Theorem ASKS2. Let (X, m) be a complete M-metric space and T : X — X be
a mapping satisfying the following condition: There exists k € [0, %) such that

m(Tx, Ty) <k[m(x,Tx) +m(y, Ty)]

forall x,y € X. Then, T has a unique fixed point.
Remark P1. According to the definitions of a p-metric and an m-metric,

(1) The condition (P1) in Definition M is same to the condition (MM1) in Defin-
ition AKS.

(2) The condition (P2) for p(x, x) is expressed by just p(y, y) = 0 (we may have
p(y,y) # 0)and so the condition (P2) is replaced by min{p(x, x), p(y, y)} <
p(x, y), that is, the condition (MM?2).

(3) The condition (P3) is same to the condition (MM3).

(4) Also, we improve the condition (P4) to the form of (MM4).

Thus, every p-metric is an m-metric, but the converse is not true as in the following
examples.

Let (X, m) be an M-metric space. For all x, y € X,

(D) 0= My +myy =m(x,x) +m(y, y);
(2) 0= Mxy — Myy = |m(x,x) —m(y, y);
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(3) Myy —myy < (Myp —my) + (M —myy).
Example P3. Let X := [0, 00). Then, m(x, y) = X

> on X is an m-metric.
The next examples show that m® and m" are metrics.

Example P4. Let (X, m) be an m-metric space and define two functions m", m*
X x X - R, by

m”(x,y) =m(x,y) — 2myy, + My,
and

s m(x, — Myy, X s
m(x,y)i=[0( ») Yxi;

Then, m" and m*® are metrics on X.
Let (X, m) be an M-metric space. For all x, y € X,
(1) m(x,y) = Myy <m"(x,y) <m(x,y) + Myy;
(2) m(x,y) —myy <m*(x,y) Sm(x,y) + nmyy;
(3) From (1) and (2), we have
|mw(-x3 )’) - m(-xv )’)| S Mxy
and

|mS(x’ y) —m(x, y)' = Myy.

In the following example, we give an example of an m-metric which is not a
p-metric:

Example PS. Let X = {1, 2, 3} and define

m(l,1)=1, m2,2)=9, m@3,3)=35,
m(1,2) =m2,1) =10, m(1,3)=m@3,1) =7,
m(3,2) =m(2,3)="17.
Then, m is an m-metric, but it is not a p-metric.
Example P6. Let X = [0, 00) and m : X x X — R, be a function defined by

x+y

mx,y) =—

for all x, y € X. Then, m is an m-metric, but it is not a p-metric. Indeed, m(3, 3) =
3>2=m(l,3).

Example P7. Let X = {1,2,3} and m : X x X — R, be a function defined by
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I, x=y=1,
9, x=y=2,
5, x=y=73,

MY =110, x,y e (1,2} and x # y,
7, x,y€e{l,3}and x #y,
8, x,ye{2,3}and x # y.

Then, m is an m-metric but it is not a p-metric. Indeed, m(2,2) =9 > 8§ = m(2, 3).

Thus, we obtain the following relation:

metric | = | partial metric | = | m-metric

Next, we show the relation between the Banach contraction in an m-metric space
and the Banach contraction in a metric space (X, d).

Example P8. Let (X, d) be a metric space and ¢ : [0, o0) — [¢(0), 00) be a
one-to-one and nondecreasing or strictly increasing mapping with ¢(0) defined such
that

P(x +y) = o(x) + ¢(y) — ¢(0)

for all x, y > 0. Then, m(x, y) = ¢(d(x, y)) is an m-metric.

Example P9. Let (X, d) be a metric space. Then, m(x, y) = ad(x, y) + b, where
a, b > 0 is an m-metric, since we can put ¢(t) = at + b.

According to Example P9 and the Banach contraction (BC), since there exists
k € [0, 1) such that, for all x, y € X,

m(Tx, Ty) < km(x,y)
it follows that it m(Tx, Ty) = ad(Tx, Ty) + b < kad(x, y) + kb,

bk — 1)
d(Tx,Ty) <kd(x,y) + ————,

which does not imply the ordinary Banach contraction in a metric space (X, d), that
is, there exists k € [0, 1) such that

d(Tx,Ty) <kd(x,y)

forall x, y € X, where T : X — X is a mapping.

Thus, this states that even if the m-metric m and the ordinary metric d have the
same topology, then the Banach contraction of the m-metric does not imply the
Banach contraction of the ordinary metric d.

Now, we give the concepts of a convergent sequence, a Cauchy sequence, and the
completeness in M-metric spaces.
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Let (X, m) be an m-metric space.

(1) A sequence {x,}in X is said to be convergent to a point x € X if

lim [m(-xnv )C) - mx,,x] = 0;
n—00

(2) A sequence {x,}in X is called an m-Cauchy sequence if

n }’:E}oo[m (xllv -xm) - mx,,xm]s " rlrjgloo[Mx”x"‘ - mx,lx,“]

exist (and are finite);
(3) Aspace X is said to be complete if every m-Cauchy sequence {x, } in X converges
to a point x € X such that

lim [m(xm )C) - mx,,x] - 07 lim [Mx,,x - mx,lx] =0.
n—00 n—00

Example P10. Let X = [0, 00) and m : X x X — R, be a function defined by

xX+y
2

m(x,y) =

for all x,y € X. Then, (X, m) is a complete M-metric space since (X, m") =
([0, 00), %| - |) is a complete metric space.

On the other hand, a basic question in the stability of functional equations is as
follows:

When is it true that a function that approximately satisfies a functional equation
must be close to an exact solution of the equation?

The stability problem of functional equations was initially studied from a question
of Ulam [51] in 1940 on the stability of group homomorphisms:

Let G be a group and G, be a metric group with a metric d(-, -). Given € > 0,
does there exist § > 0 such that if a function h : G| — G, satisfies the inequality

d(h(xy), h(x)h(y)) <0

for all x,y € Gy, then there is a homomorphism H : G| — G, with d(h(x),
H(x)) <eforallx € G{?

If the answer is affirmative, then we say that the equation of homomorphism
H(x-y)=H(x)- H(y) is stable.

In next year, Hyers [52] first gives some partial answer of Ulam’s question for
Banach spaces and then this type of stability is called the Ulam—Hyers stability.
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This opened an avenue for further study and development of analysis in this field.
Subsequently, many researchers have studied and extended the Ulam—Hyers stability
in many ways (see [53, 54]).

Also, the notion of the well-posedness and the limit shadowing property of the
fixed point problem has evoked much interest to many researchers, for example,
De Blassi and Myjak [55], Reich and Zaslavski [56], Lahiri and Das [57], and Popa
[58, 59].

Now, we show the following:

First, we define some types of the Ulam—Hyers stability, the well-posedness, and
the limit shadowing property of the fixed point problem in an M -metric space which
is a generalization of a metric space.

Second, we deal with the Ulam—Hyers stability, the well-posedness, and the limit
shadowing property of the fixed point problem for Banach’s and Kannan’s contraction
mappings in M-metric spaces.

Finally, we furnish two examples to illustrate our main results in this section.
The following lemma is useful to prove the main results in this paper:

Lemma AKS1. (Asadi et al. [50]) Let (X, m) be an M-metric space. Then, we
have the following:

(1) {x,} is an m-Cauchy sequence in(X, m) if and only if it is a Cauchy sequence
in the metric space (X, m").

(2) (X, m) is complete if and only if the metric space (X, m") is complete. Further-
more, for a sequence {x,} in X andx € X, we have

lim m" (x,, x) =0 < lim [m(x,, x) —m, ] =0,

n—o0

lim [My, . — my,] =0.
n—00

Moreover, two above assertions hold for m®.

Now, we introduce the concepts of Ulam—Hyers stability, well-posedness, and the
limit shadowing property of the fixed point problem in M-metric spaces. Also, we
study the Ulam—Hyers stability, the well-posedness, and the limit shadowing property
results for the fixed point problem of Banach’s contractive mappings in M -metric
spaces. Finally, we furnish one example to illustrate the first main result.

Definition SPL. Let (X, m) be an M-metric space and 7 : X — X be a mapping.
(1) The fixed point problem
x=Tx (FPP)

is said to be Ulam—Hyers stable if there exists ¢ > 0 such that for any € > 0 and
for each w* € X which is an e-solution of the fixed point problem (FPP), i.e., w*
satisfies the inequality
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m(w*, Tw*) <e,

there exists a solution x* € X of the problem (FPP) such that
m(x*, w) < ce.

(2) The fixed point problem (FPP) of T is said to be well-posed if the following
conditions hold:

(a) T has aunique fixed point x* in X;
(b) For any sequence f{x,} in X with limm(x,,Tx,) =0, we have
n—oo

lim m(x,, x*) = 0.
n—o00

(3) Thefixed point problem (FPP) of T is said to have the limit shadowing property
in X if, for any sequence {x,} in X with lim m(x,, Tx,) = 0, there exists
n—00
z € X such that
lim m(T"z, x,) = 0.
Now, we give some results on Ulam—Hyers stability, well-posedness, and the limit
shadowing property of the fixed point problem in M -metric spaces (see [60]):

Theorem PSCCI1. Let (X, m) be a complete M-metric space and T : X — X be
Banach’s contractive mapping satisfying the condition (FPP). Then, the following
assertions hold:

(1) The fixed point problem of T is Ulam—Hyers stable;
(2) The fixed point problem of T is well-posed,
(3) The fixed point problem of T has the limit shadowing property in X.

Now, we give one example to illustrate Theorem PSCCI.

Example PSCC1. Let X = [0, c0) andm : X x X — R, be a function defined
by
X+y

2

m(x,y) =

for all x, y € X. Then, (X, m) is a complete M-metric space. Define a mapping
T:X — XbyTx=j3forall x € X. Foreach x, y € X, we obtain

(T T)—l(ery)—1 (x,y)
AR UL Y M
and so 7T is Banach’s contractive mapping.
First, we claim that the fixed point problem of 7 is Ulam—Hyers stable. Assume
that ¢ > 0 and w* € X is an e-solution of the fixed point problem of 7', that is,

(*T*)<:>1 *+w*<:>w*<2
mw ,fw ) <€ 2w ) <€ 2_36.
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It is easy to see that x* = 0 is a solution of the fixed point of 7" and
m(x*, w*) =m0, w*) = w_* < %e
’ ’ 2 73

and so the fixed point problem of 7" is Ulam—Hyers stable.

Second, we prove that the fixed point problem of 7" is well-posed. We can see that
x* = 0 is a unique fixed point of 7. Now, we assume that {x,} is a sequence in X
such that nli)n(}o m(x,, Tx,) = 0, that is,

1 . .
lim = (x,,—{—x—) —0 —> limx, =0.
n—007 2 n— 00

Then, we obtain

lim m(x,, x*) = lim m(x,,0) = lim % =0
and so the fixed point problem of T is well-posed.
Finally, we show that the fixed point problem of 7" has the limit shadowing property

in X. Suppose that {x,} is any sequence in X so that lim m(x,, T x,) = 0. It follows
n— 00

that lim x, = 0. We can see that there is z = 0 € X such that
n—oo

lim m(T"z, x,) = lim m(0, x,) = lim 2% = 0,
n—oo n— 00

n—o0o

which implies that the fixed point problem of 7' has the limit shadowing property
in X.

Next, we introduce another types of the Ulam—Hyers stability, the well-posedness,
and the limit shadowing property of the fixed point problem in M-metric spaces. By
using these concepts, we give the main result for the fixed point problem of Kannan'’s
contractive mappings in M -metric spaces.

Definition PSCC. Let (X, m) be an M-metric space and 7 : X — X be a
mapping.
(1) The fixed point problem
x=Tx (FPP)

is said to be Ulam—Hyers stable type (K) if there exists ¢ > 0 such that for each
€ > 0, for each w* € X which is an e-solution of the fixed point equation (FPP),
i.e., w* satisfies the inequality

m(w*, Tw*) <,

there exists a solution x* € X of the equation (FPP) such that
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m(x*, w*) — em(x*, x*) < ce.

(2) The fixed point problem of T is said to be well-posed type (K) if the following
conditions hold:

(a) T has a unique fixed point x* in X
(b) There exists ¢ > 0 such that for any sequence {x,} in X such that lim m(x,,
n—00

Tx,) =0, we have
lim m(x,, x*) = cm(x*, x¥).
n—oQ

(3) The fixed point problem of T is said to have the limit shadowing property
type (K) in X if there exists ¢ > 0 such that for any sequence {x,} in X with
lim m(x,, Tx,) = 0, there exists z € X such that

n—o0o

lim m(T"z, x,;,) = cm(z, z).
n— o0

Note that it is easy to see that the Ulam—Hyers stability of the fixed point problem
implies the Ulam—Hyers stability type (K).

Now, we give the following result on another types of the Ulam—Hyers stability,
the well-posedness, and the limit shadowing property of the fixed point problem in
M -metric spaces:

Theorem PSCC2. Let (X, m) be a complete M-metric space and T : X — X be
Kannan’s contractive mapping satisfying the condition (FPP). Then, the following
assertions hold:

(1) The fixed point problem of T is Ulam—Hyers stable type (K);
(2) The fixed point problem of T is well-posed type (K);
(3) The fixed point problem of T has the limit shadowing property type (K) in X.

Remark P2. In this survey, based on the fixed point results of Asadi [61], we
have studied the Ulam—Hyers stability, the well-posedness, and the limit shadowing
property for the fixed point problems of Banach’s and Kannan’s contractive map-
pings in M-metric spaces. We gave some examples to illustrate our results. However,
several fixed point results established in M-metric spaces and other spaces have been
studied by many mathematicians, for example, see Asadi’s results in [50, 61].

Therefore, the author suggests to study the Ulam—Hyers stability, well-posedness,
and limit shadowing of fixed point problems for various kinds of nonlinear mappings
in many distance spaces.
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4 Extensions of Banach’s Fixed Point Theorem
to Multi-valued Mappings

In 1969, Nadler, Jr. [62] extended Banach’s fixed point theorem for a single-valued
mapping in a complete metric space (X, d) to a multi-valued mapping in metric
spaces. Since Nadler’s theorem, many authors have improved, extended, and gener-
alized this theorem in several ways.

In particular, in 1996, Kada et al. [63] proved the following theorem (nonconvex
minimization theorem), which is very useful to prove Ekeland’s variational principle
and Caristi’s fixed point theorem which generalize Banach’s fixed point theorem for
multi-valued mappings in metric spaces.

Theorem KST. Let (X, d) be a complete metric space and f : X — (—00, +00)
be a proper bounded below and lower semi-continuous function. Suppose that, for
allu € X with

inf f(x) < f(u),
xeX
there exists v € X such that u # v and

f) +du,v) < f(u).

Then, there exists xo € X such that f(xo) = infycx f(x).

By using Theorem KST, we can prove the following Ekeland’s variational prin-
ciple, which was proved by Ekeland [64] in 1979.

Theorem E. Let (X, d) be a complete metric space and f : X — (—00, +00) be
a proper bounded below and lower semi-continuous function. Then, for any € > 0
and u € X with

Flw) < inf f(x) +e.

there exists v € X such that
(@ f(v) = fu);
(®) d(u,v) = 1
(©) f(w) > f(v) —ed(u,w) forall w € X with w # v.

By using Ekeland’s variational principle, we can prove the following:

Corollary E1. Let (X, d) be a complete metric space and [ : X — (—00, +00)
be a proper bounded below and lower semi-continuous function. Then, for any e > 0,
there exists v € X such that

(@ f(v) <infyex +& >0,
®) f(w) > fv) —ed(u,w) forallw € X.

By using Corollary E1, we can prove Banach’s fixed point theorem. In fact, let
f(w) =d(w, T(w))andchoosee with0 < ¢ < 1 — L.By Corollary E1, there exists



206 Y.J. Cho

v € X such that
fw) > f(v) —ed(v, w)

for all w € X. Putting w = T (v), we have

d(v, T(v)) <d(T(v), T(T (v))) +ed(v, T (v))
< Ld(v,Tw))+ed(v, T(v))
= (L +e)d, T ().
If v # T (v), then we have 1 < L + ¢, which contradicts L + ¢ < 1. Therefore, we

have v = T (v), that is, v is a fixed point of T. The uniqueness of the fixed point v
follows easily.

By using Theorem KST, we can prove the following Caristi’s fixed point theorem,
which was proved by Caristi [18] in 1976:

Theorem C. Let (X, d) be a complete metric spaceand T : X — X be amapping
such that

d(x, T(x))+ f(T(x)) = f(x)

forall x € X, where f : X — (—00, +00] be a proper bounded below and lower
semi-continuous function. Then, there exists z € X such that T(z) =z and
f(z) < 4o0.

By using Caristi’s fixed point theorem, we can prove a fixed point theorem for a
multi-valued mapping in metric spaces.

Theorem C1. Let (X, d) be a complete metric space and T be a mapping from X
into 2%, the power set of X, such that, for all x € X, there exists y € T(x) satisfying

F) +dx,y) < fx),

where f : X — (—00, 400] be a proper bounded below and lower semi-continuous
function. Then, there exists 7 € X such that z € T(z) and f(z) < +0o0.

Let (X, d) be a metric space and C B(X) be a family of all nonempty bounded
closed subsets of X. Forall A, B € C B(X), define the Hausdor{f metric as follows:

H(A, B) = max{d(A, B), 6(B, A)},

where
0(A, B) = sup{d(x, B) : x € A}

forall A, B € CB(X) and

d(x, B) =inf{d(x,y) : y € B}
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forall x € X and B € CB(X).

By using Theorem KST, we can prove the following Nadler’s fixed point theorem
for a multi-valued mapping in a complete metric space (X, d):

Theorem N. Let (X, d) be a complete metric space and T : X — CB(X) be a
L-contractive mapping, that is, there exists L € (0, 1) such that

H(Tx,Ty) < Ld(x, y)

forall x,y € X. Then, there exists xo € X such that xg € T x.
Now, we give one example to illustrate Nadler’s fixed point theorem.

Example N1. Let X = [0, 1] be a metric space with the usual metric and define
a function f : X — X by

Define a mapping 7' : X — CB(X) by

T(x) ={0}U{f ()}

for all x € X. Then, T is a multi-valued contraction and the fixed points of 7" are 0
and 2.
3

Next, we consider to show the existence of fixed points of multi-valued nonself-
mappings in a metric space (X, d).

In 1972, Assad and Kirk [65] first gave some sufficient conditions for a multi-
valued nonself-mapping to have a fixed point.

Recall that a metric space (X, d) is called a convex metric space in the sense of
Menger if, for all x, y € X with x # y, there exists z € X, z # x and z # y, such
that

d(x,z) +d(z,y) =d(x,y).

Further, they showed that if K is a nonempty closed subset of X, x € K and
y ¢ K, then there exists a point z € 0K (0K denotes the boundary of K) such that

dx,z)+d(z,y) =d(x,y).

Also, they proved the following:

Theorem AK. Let (X, d) be a complete and convex metric space, K be a closed
subset of X,and T : K — C B(X) be a multi-valued mapping such that there exists
A € (0, 1) such that

H(Tx,Ty) = Md(x,y)
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forallx,y € K.If Tx C K forall x € OK, then T has a fixed point in K .

5 Existence of Common Fixed Points for Two Nonlinear
Mappings

Let (X, d) be a metric space and S, T : X — X be two mappings.

(I) Two mappings S and 7 are said to be commuting on X (Jungck, [66]) if, for
all x € X,
STx =T Sx.

Example J. Let X = R? be a Euclidean two-dimensional space with the usual
metric d. Define two mappings S, 7 : X — X

_ Y _ Y
S(p) = (7x, : +4), T(p) = (llx, : +3)
for all p = (x, y) € X. Then, we have
T(S(p) = (T7x. % +5) = ST (p)

and so S and T are commuting on X.
In 1976, Jungck [66] proved the following theorem:

Theorem J. Let T be a continuous mapping from a complete metric space (X, d)
into itself. Then, T has a fixed point in X if and only if there exist o € (0, 1) and a
mapping S : X — X such that

(a) Sand T are commuting on X;
(b) S(X) C T(X);
() d(S(x),S(y)) <ad(T(x), T(y)) forallx,y € X.

Indeed, T and S have a unique common fixed point in X if the conditions (b) and (c)
hold.

In 1982, Sessa [67] introduced the concept of weakly commuting mappings in a
metric space (X, d) as follows:
(II) Two mappings T and S are said to be weakly commuting if

d(TSx,STx) <d(Tx, Sx)
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forall x € X.

Note that commuting mappings are weakly commuting, but the converse is not
true.

Example J2. Let X = [0, 1] with the usual metric d. Define two mappings S, T :
X — X by

X X
Sx=—, Tx=
2 2+x
for all x, y € X, respectively. Then, we have
2
X X X
d(STx,TSy) = — =
44x 4+42x (@A 4+x)4+2x)
2
<X Y Sk Tx)

4 +2x 2 24x

for all x € X and so S and T are weakly commuting, but they are not commuting
because, for all x € X, we have

X

TSx = =S8Tx.

X
x+4752x+4

In 1986, Jungck [68] introduced the concept of compatible mappings in a metric
space (X, d) as follows:
(III) Two mappings S, T : X — X are said to be compatible on X if

lim d(T Sx,, STx,) =0
n— o0

when there is a sequence {x,} in X such that lim,_, o, T'x,, = lim,_, », Sx,, = ¢ for
somet € X.

Remark COM. (1) The weak commutativity does not imply the existence of a
sequence of points satisfying the condition of compatibility.

(2) If S and T are compatible mappings, then d(STx, T Sx) =0 whenever
d(Sx,Tx) =0 forsome x € X.

(3) Weakly commuting mappings are compatible, but the converse is not true.

Example J3. Let X = (—o0, +00) be the set of real numbers with the usual
metric d. Define two mappings S, T : X — X by

Sx :x3, Tx =2—x
for all x, y € X, respectively. From

d(Sxy, Txy) = |x, — X2+ x, +2| > 0 &= x, — 1,
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we have
lim d(STx,, T Sx,) = lim 6|x, — 1> =0
n— oo n—oo

as x, — 1. Thus, S and T are compatible, but they are not weakly commuting
because, if x = 0 in X, we have

d(STx,TSx) =6 >2 =d(Ax, Bx).

In 1998, Jungck and Rhoades [69] introduced the concept of weakly compatible
mappings in a metric space (X, d) as follows:

(IV) Two mappings S and T are said to be weakly compatible if they are commut-
ing at their coincident points, that is, if Su = Tu for some u € X, then STu = T Su.

Note that compatible mappings are weakly compatible, but the converse is not
true.

Example J4. Let X = (—o0, +00) be the set of real numbers with the usual
metric d and E = [0, 1]. Define two mappings S, T : E — E by

S 0, 0<x <3,
X=14 2 - <
3~ X% 3=X=14
and
1 2
s < =
re= 12 0=<x<3,
1—%)6, gfxgl.

Then, S and T are weakly compatible on E, but they are not compatible on E.

In 1993, Jungck et al. [70] introduced the concept of compatible mappings of type
(A) in a metric space (X, d) as follows:
(V) Two mappings S, T : X — X are said to be compatible of type (A) on X if

lim d(T Sx,, SSx,) =0, 1lim d(STx,,TTx,) =0
n—00

n—0o0o

when there is a sequence {x,} in X such that lim,_,» Tx, = lim, . Sx, =t for
somet € X.

Remark COML. (1) If S and T are continuous, then S and 7 are compatible if
and only if they are compatible of type (A).
(2)If S and T are not continuous, (1) is not true.

In 1994, Pant [71] introduced the following:
(VI) Two mappings S and T are said to be R-weakly commuting if there exists a
real number R > 0 such that

d(STx, TSx) < Rd(Sx, Tx)
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forall x € X.
Note that If R = 1, then S and 7" are weakly commuting.

Under the assumption of R-weak commutativity, Pant [71] proved the following
common fixed point theorem:

Theorem P. Let (X, d) be a complete metric space, S and T be R-weakly com-
muting self-mappings of X satisfying the condition:

(a) d(Sx,Sy) <~(d(Tx,Ty)) forall x,y € X, where v : R — Ris a continu-
ous function such that ~(t) <t for eacht > O;

(b) S(X) C T(X);

(c) either S or T is continuous.

Then, S and T have a unique common fixed point in X.

Simple statements and elegant proofs of Theorem P reveal the fact that Theorem
P does not hold if we allow both the mappings S and 7 to be discontinuous on X or
the space X is not complete.

To this end, we have the following example:

Example PCK. Let X = {0, 1, %, 2—12, ...} be ametric space with the usual metric

d. Define two mappings S, T : X — X by

for each n > 0, respectively. Clearly, (X, d) is complete and S(X) C 7(X). Since
S and T are commuting on X, they are R-weakly commuting for R > 0. Define
y(t) = %t for all ¢+ > 0. Then, S and T both are not continuous at 0. Hence, all the
conditions of Theorem P are satisfied except the continuity of either S or T, but
neither S nor 7" have a common fixed point in X.

Now, there arises a natural question:

“How Theorem P can be improved to the setting of noncomplete metric spaces
and without the continuity of S and T over the whole space X7’

In 1997, Pathak et al. [72] gave the partial answer. It seems that Theorem P can
be improved in two ways:

Either imposing certain restrictions on the space X or by replacing the notion of
R-weakly commutativity of mappings with certain improved notion.

Here, we chosen the second option. In this perspective, we introduced the follow-
ing definitions:

(VII) (1) Two mappings S and T are said to be R-weakly commuting of type (A )
if there exists a real number R > 0 such that

d(STx, TTx) < Rd(Sx, Tx)
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forall x € X.
(2) Two mappings S and T are said to be R-weakly commuting of type (A,) if
there exists a real number R > 0 such that

d(TSx, SSx) < Rd(Sx, Tx)

forall x € X.

In [72], we can find suitable examples which show that R-weakly commuting
mappings are not necessarily R-weakly commuting of type (A ;) (see an example of
Pant’s paper [71]).

Also, we proved the following:

Theorem PCK. Let (X, d) be a metric space, C be a subset of X, S, and T be
R-weakly commuting self-mappings of type (A,) or type (Ay) of X satisfying the
following condition:

(a) d(Sx, Sy) <~(d(Tx,Ty)) forall x,YinC, where v : Rt — R* is a con-
tinuous function such that y(t) < t for eacht > 0;

(b) S(C) C T(C);

(c) S(C) is complete;

(d) either S or T is continuous.
Then, S and T have a unique common fixed point in X.

In [72], we can find some examples to illustrate Theorem PCK, and Theorem PCK
improves, extends, and generalizes the corresponding fixed point theorems given by
some authors.

6 Improvement of Banach’s Fixed Point Theorem

In 1922, since Banach’s fixed point theorem, most of fixed point theorems for non-
linear mappings in a metric space (X, d) proved by many authors have required the
following conditions:

(1) the completeness of the given space X;

(2) the closedness and convexity of a subset C of X

(3) the continuity of one mapping or more mappings;

(4) the containments of the range of the given mappings in metric spaces.

Recently, by using the following properties, some authors have obtained some
fixed point theorems without using the conditions mentioned above.

(I Two mappings S and T are said to satisfy the (E, A)-property (Aamri and

Moutawakil, [73]) if there exists a sequence {x,} in X such that

lim Sx, = lim Tx, =t
n—0oQ n—oo
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for some t € X.

(II) Two mappings S and T are said to satisfy the common limit in the range of S
(shortly, the (CLR — S)-property) (Sintunavarat and Kumam, [74]) if there exists a
sequence {x,} in X such that

lim Sx, = lim Tx, = Su
n—oo

n—00

for some u € X.
Now, we give one example satisfying the (CL R — S)-property as follows:

Example CLR. Let X = [0, co) be the set of real numbers with the usual metric
d(x,y) =|x —y|forall x, y € X. Define two mappings S, 7 : X — X by

Sx = Tx =2x

X
2 b
forall x € X. Consider a sequence {x, } defined by x, = % foreachn > 1. Then, we
have

lim Sx, = lim Tx, =0 = S(0).

n—oo n—00

Therefore, S and T satisfy the (CLR — S)-property.

If two mappings S, T : X — X are noncompatible, then there exists at least one
sequence {x,} in X such that

lim Sx, = lim Tx, =t
n—o00 n—oo
for some ¢ € X, but lim,,_, o d(ST x,,, T Sx,) is nonzero or nonexistent. Thus, two
noncompatible mappings S and T satisfy the (E, A)-property.
(IIT) Two mappings S and 7" are said to be occasionally weakly compatible (shortly,
(owc)-property) (Bouhadjera, [75]) if there exists a point # € X such that

Su=Tu, STu=TSu.

Now, we give one example of occasionally weakly compatible mappings as
follows:

Example OWC. Let X = [0, co) be the set of real numbers with the usual metric
d(x,y) =|x — y|forall x, y € X. Define two mappings S, 7 : X — X by

Sx={4, 0<x <1,

Xt 1 <x < oo,

and
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[& 0<x <1,
Tx = |
e 1 <x < o0.

Then, S(1) =T (1) =1 and ST(1) = 1 = T S(1) and so the mappings S and T are
occasionally weakly compatible mappings.

7 Extensions of the Picard Iterative Sequence

[A] Recently, many authors introduced the following iterations, which are general-
izations of Picard iteration:

Let X be a normed linear space and S, T : X — X be two nonlinear mappings.
(1) The Picard iteration (Picard 1890): The sequence {x,} is defined by

Xpr1 = Txy

foreach n > 0;
(2) The Jungck iteration (Jungck 1976): The sequence {x,} is defined by

an+1 =Tx,

foreach n > 0;
(3) The Mann iteration (Mann 1953): The sequence {x,} is defined by

Xn+1 = (l - )\n)-xn + )\nT-xn

for each n > 0, where {),} is a real sequence satisfying 0 < A\, < 1 foreachn > 0;
(4) The Krasnoselskij iteration (Krasnoselskij 1955): The sequence {x, } is defined
by
=T —] +1T —]( + Tx,)
Xnt+1 = %-xn = 2-xn ) Xn = ) Xn Xn
foreachn > 0;
(5) The Schdefer iteration (Schiefer 1957): The sequence {x,} is defined by

X0 € C,
Xn+1 = (1— A)xn + ATxn

for each n > 0, where A € (0, 1).
(6) The Halpern iteration (Halpern 1967): For any fixed u, xo € X, the sequence
{x,} is defined by
Xn = Anu + (1 - An)TXn
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for each n > 0, where {\,} is a real sequence satisfying 0 < )\, < 1 foreachn > 0;
(7) The Ishikawa iteration (Ishikawa 1974): The sequence {x,} is defined by

[yn = (1 - ﬁn)xn +511Txnv

Xog1 = (I — a)x, + @, Ty,

for each n > 0, where {«,,} and {(,} are the sequences of real numbers satisfying
0<ay,, B, <1,
(8) The Noor iteration (Noor 2000): The sequence {x,} is defined by

in = (1 - ’Yn)xn + ’YnTxnv
Yn = (1 - ﬁn)xn + 6nTva
Xnt1 = (1 - all)xn + anTyn

for each n > 0, where {v,}, {a,,}, and {3, } are the sequences of real numbers satis-
fying 0 < i, i, B < 1
(9) The Moudafi viscosity iteration (Moudafi 2000): The sequence {x,} is defined
by
Xn = /\nf(-xn) + (1 - )\n)T-xn

foreachn > 0,where f : X — X isacontractive mapping and {)\, } is areal sequence
satisfying 0 < A, < 1 foreach n > 0O;
(10) The Singh—Bhatnagar—Mishra iteration (Singh et al. 2005): The sequence
{x,} is defined by
an-H =(- )\n)an + )\nTxn

for each n > 0, where {)\,} is a real sequence satisfying 0 < A\, < 1 for each n > 0;
(11) The Ishikawa-type iteration (Agarwal et al. 2007): The sequence {x,} is
defined by

Yo =(1~- 6n)xn + ﬂnTxn,
Xnt+1 = (1 - an)Txn + anTyn

for each n > 0, where {«,} and {(3,} are the sequences of real numbers satisfying
0<ay B, <1;

(12) The Jungck—Ishikawa iteration (Olatinwo 2008): The sequence {x,} is
defined by

Syn = (1 = B2)Sx + BuT xy,
Sxpp1 = (I — ) Sxp + Ty,

for each n > 0, where {«,} and {(3,} are the sequences of real numbers satisfying
0<au Bn<li

(13) The Jungck—Noor iteration (Olatinwo 2008): The sequence {x,} is defined
by
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Szn = (1 = %) Sxn + YT xn,
Syn =(1- ﬁn)an + ﬁnTva
Sxpp1 = — ) Sxp + 0, Ty,

for each n > 0, where {v,}, {a,,}, and {3, } are the sequences of real numbers satis-
fying 0 < v, ap, B < 15
(14) The Kirk—Mann iteration (Olatinwo 2009): The sequence {x,} is defined by

k
i
Xn+1 = E an,iT Xn
i=1

foreachn > 0, where v, ; € [0, 1], 00 # O, Zf.;l on,; = 1,and kis a fixed number.
(15) The Kirk—Ishikawa iteration (Olatinwo 2009): The sequence {x,} is defined
by
[yn = Zj=o ﬁn,jzjm

r )
Xptl = Qi 0Xy + Zi:l i T yn

foreachn > 0, where k, s are fixed integers withk > s, o, i, B3, ; € [0, 1], 00 # 0,

oo 7 0and
k K
zan.i = Zﬂn,j =1;
i=1 j=0

(16) The S P-iteration (Suantai 2011): The sequence {x,} is defined by

Zn = (I =) + 7T x,,
Yn = (1 - ﬁn)zn + 6nTZn,
Xpg1 = (I — ap)x, + @, Ty,

for each n > 0, where {v,}, {a,,}, and {3, } are the sequences of real numbers satis-
fying 0 < . iy B < 1
(17) The Jungck- S P-iteration (Chugh and Kumar 2011): The sequence {x,} is
defined by
Szp =(1— rYn)Syn + 'YnTxnv
Sy, =1~ Bn)Szn + BT 2y,
an—H =1 - a,)Sx, + an Ty,

for each n > 0, where {,}, {c,,}, and {3,} are the sequences of real numbers satis-
fying 0 < v,y By < 1;

(18) The Jungck—Kirk—Noor iteration (Chugh and Kumar 2012): The sequence
{x,} is defined by
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SZn = PYn,OS-xn + Z]t(:] ’Yn,ka-xna
Sy, = ﬁn,OSXn + Zj‘;] 6n.jT]Zn,
Sxpy1 = an,OSXI1 + Zf';] O‘n,ilen

for each n > 0, where k, s, ¢ are fixed integers with k > s > ¢, i, Bu.j» Vnk €
[O, l]s Qp 0 7& 0’ /Bn,O 75 0, Yn,0 75 and

k K t
E Qp i = E ﬁn,j = 2 Yn,k = I;
i=0 =0 k=0

(19) The Jungck-C R-iteration (Hussain et al. 2013): The sequence {x,} is defined
by
Szn = (1 = %) Sxn + 7T X,
Syn = — B)Sx, + B, Tz,
Sxpt1 = (I — ) Syn + T yn

for each n > 0, where {v,}, {a,,}, and {(3,} are the sequences of real numbers satis-
fying 0= Yns Cn,s 5}1 <1
(20) The Noor-type iteration (1) (Thakur et al. 2014): The sequence {x, } is defined
by
2 =1 =X + 7 Tx,,
o= =B)zn + BuT zn,
Xn+1 = (1 - an)Tyn + anTyn

for each n > 0, where {v,}, {c,}, and {3,} are the sequences of real numbers satis-
fying 0 < yu, i, Bn < 1
(21) The Picard S-iteration (Thakur et al. 2014): The sequence {x, } is defined by

Zn = (L= v)xn + T X,
Yo =(1- ﬂn)Txn +/8”TZ,,,

Xnt1 = Tyn

for each n > 0, where {v,} and {3,} are the sequences of real numbers satisfying
0<% B <L
(22) The Noor-type iteration (1 1) (Abbasetal. 2014): The sequence {x,, } is defined
by
2 = (1 = 7v)X0 + T xy,
yo=U—=6)Tx, + B, Tz,
Xntl = (] - an)Tyn + anTyn
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for each n > 0, where {v,}, {a,,}, and {3, } are the sequences of real numbers satis-
fying 0 < v, ap, By < 1.

Recently, many authors have proved strong and weak convergence theorems in
Hilbert spaces and Banach spaces for many kinds of nonlinear mappings.

[B] Comparing the Convergence Rates of the Iterations to a Fixed Point

Recently, some authors have compared the rates of the convergence of some kinds
of the iterations. First, we give the definitions of the convergence rates as follows:

Definition CR1. Let {a,} and {b,} be two sequences of real numbers which
converge to a and b, respectively. Assume that there exists a real number / such that

|a, — al -

lim =1.
n—00 |bn - bl

(1) If I = 0, then we say that {a,} converges faster to a than {b,} to b;
(2) If 0 < I < 1, then we say that {a, } and {b, } have the same rate of convergence.

Definition CR2. Let {u,} and {v,} be two fixed point iterations converging to the
same fixed point p (say) with error estimates:

”Mn_p” = ay, ”vn_p” Sbn

foreachn > 0, where {a,} and {b, } are two sequences of positive numbers converging
to 0. If {a, } converges faster than {b,}, then we say that {u, } converges faster than

{va} to p.

For more details on the convergence rates of the iterations mentioned above, see
the following papers:

(1) B.E.Rhoades andZ. Xue, Comparison of the rate of convergence among Picard,
Mann, Ishikawa, and Noor iterations applied to quasi-contractive maps, Fixed
Point Theory Appl. 2010, 2010:169062.

(2) N. Hussain, A. Rafiq and B. Damjanovié, R. Lazovié, On rate of convergence
of various iterative schemes, Fixed Point Theory Appl. 2010, 2010:169062.

(3) W. Phuengrattana and S. Suantai, Strong convergence theorems and rate of
convergence of multi-step iterative methods for continuous mappings on an
arbitrary interval, Fixed Point Theory Appl. 2012, 2012:9.

(4) W.Phuengrattana and S. Suantai, On the rate of convergence of Mann, Ishikawa,
Noor and S P-iterations for continuous mappings on an arbitrary interval, J.
Comput. Appl. Math. 235(2011), 3006-3014.

(5) Y. Song and X. Liu, Convergence comparison of several iteration algorithms
for the common fixed point problems, Fixed Point Theory Appl. 2009, 2009:
824374.

(6) A. Alotaibi, V. Kumar and N. Hussain, Convergence comparison and stability
of Jungck-Kirk-type algorithms for common fixed point problems, Fixed Point
Theory Appl. 2013, 2013:173.
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(7) S. L. Singh, C. Bhatnagar and S. N. Mishra, Stability of Jungck-type iterative
procedures, Internat. J. Math. Math. Sci. 19(2005), 3035-3043.

(8) M. O. Olatinwo and C. O. Imoru, Some convergence results for the Jungck-
Mann and the Jungck-Ishikawa iteration processes in the class of generalized
Zamfirescu operators, Acta Math. Univ. Comen. LXXVII(2008), 299-304.

(9) M. O. Olatinwo, A generalization of some convergence results using the
Jungck-Noor three-step iteration process in an arbitrary Banach space, Fasc.
Math. 40(2008), 37-43.

(10) M. O. Olatinwo, Some stability results for two hybrid fixed point iterative
algorithms in normed linear space, Mat. Vesnik 61(2009), 247-256.

(11) R. Chugh and V. Kumar, Stability of hybrid fixed point iterative algorithms of
Kirk-Noor type in normed linear space for self and nonself operators, Internat.
J. Contemp. Math. Sci. 7(24)(2012), 1165-1184.

(12) R.Chugh and V. Kumar, Strong convergence and stability results for Jungck-SP
iterative scheme, Internat. J. Comput. Appl. 36(12)(2011), 40—46.

(13) R. Chugh and V. Kumar, On the rate of convergence of some new modified
iterative schemes, Amer. J. Comput. Math. 3(2013), 270-290.

(14) N. Hussain, R. Chugh, V. Kumar and A. Rafiq, On the rate of convergence of
Kirk-type iterative schemes, J. Appl. Math. 2012, Article ID 526503 (2012).

(15) N. Hussain, V. Kumar and M.A. Kutbi, On the rate of convergence of Jungck-
type iterative schemes, Abstr. Appl. Anal. 2013, Article ID 132626 (2013).

(16) Y. Qing and B. E. Rhoades, Comments on the rate of convergence between
Mann and Ishikawa iterations applied to Zamfirescu operators, Fixed Point
Theory Appl. 2008, Article ID 387504 (2008).

(17) V. Berinde, Picard iteration converges faster than Mann iteration for a class of
quasi-contractive operators, Fixed Point Theory Appl. 2(2004), 97-105.

(18) V. Berinde and M. Berinde, The fastest Krasnoselskij iteration for approxi-
mating fixed points of strictly pseudo-contractive mappings, Carpath. J. Math.
21(2005), 13-20.

(19) V. Kumar, A. Latif, A. Rafiq and N. Hussain, S-iteration process for quasi-
contractive mappings, J. Inequal. Appl. 2013, 2013:206.

(20) S.S.Chang, Y.J. ChoandJ. K. Kim, The equivalence between the convergence
of modified Picard, modified Mann, and modified Ishikawa iterations, Math.
Comput. Model. 37(2003), 985-991.

(21) S.S.Chang,J. K. Kimand Y. J. Cho, On the equivalence for the convergence of
Mann iteration and Ishikawa iteration with mixed errors for Lipschitz strongly
pseudo-contractive mappings, Comm. Appl. Nonlinear Anal. 12(2005), 79-88.

(22) O. Popescu, Picard iteration converges faster than Mann iteration for a class of
quasi-contractive operators, Math. Commun. 12(2007), 195-202.

(23) G.V.R.Babu, K. N. V.V VaraPrasad and V. Berinde, Picard iteration converges
faster than Mann iteration for a class of quasi-contractive operators, Fixed Point
Theory Appl. 2004 2004:716359.

(24) G.V.R.Babuand K. N. V. V Vara Prasad, Mann iteration converges faster than
Ishikawa iteration for the class of Zamfirescu operators, Fixed Point Theory
Appl. 2006, 2006: 49619.
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(25) S. Fathollahi, A. Ghiura, M. Postolache and S. Rezapour, A comparative study
on the convergence rate of some iteration methods involving contractive map-
pings, Fixed Point Theory Appl. 2015, 2015:234.

(26) S. Akbulutand M. Ozdemir, Picard iteration converges faster than Noor iteration
for a class of quasi-contractive operators, Chiang Mai J. Sci. 39(2012), 688—
692.

(27) M. Abbas and T. Nazir, A new faster iteration process applied to constrained
minimization and feasibility problems, Mat. Vesnik 66(2014), 223-234.

(28) O. Olaleru, On the convergence rates of Picard, Mann, and Ishikawa itera-
tions of generalized contractive operators, Studia Univ., “Babes Bolyai”’, Math.
LIV(2009), 103-114.

(29) Q. L. Dong, S. He and X. C. Liu, Rate of convergence of Mann, Ishikawa and
Noor iterations for continuous functions on an arbitrary interval, J. Inequal.
Appl. 2013, 2013:2609.

(30) S. M. Soltuz, The equivalence of Picard, Mann and Ishikawa iterations dealing
with quasi-contractive operators, Math. Commun. 10(2005), 81-88.

(31) V. Kumar, Comments on convergence rates of Mann and Ishikawa schemes for
generalized contractive operators, Internat. J. Math. Anal. 7(2013), 1317-1321.

(32) O. Celikler, Convergence analysis for a modified S P-iterative Method, Sci.
World J. 2014, Article ID 84054 (2014).

[C] Some Results on Comparisons of the Convergence Rates of the Iterations
mentioned above

(1) We know that, in general, the speed of some kinds of iterations depends on the
control conditions by numerical examples (see A. Alotaibi, V. Kumar and N.
Hussain, Fixed Point Theory Appl., 2013);

(2) Picard iteration converges faster than Mann iteration for a class of quasi-
contractive operators (see V. Brinde, Fixed Point Theory Appl. 2004);

(3) Picard iteration converges faster than Noor iteration for a class of quasi-
contractive operators (see S. Akbulut and M. Ozdemir, Chiang Mai J. Sci.,
2012);

(4) Some examples to show that Ishikawa iteration is faster than Mann iteration for
a certain class of quasi-contractive operators (see Y. Qing and B. E. Rhoades,
Fixed Point Theory Appl., 2008);

(5) The S P-iterative scheme with error terms converges faster than Ishikawa
and Noor iterative schemes for accretive type mappings (see R. Chugh and
V. Kumar, Internat. J. Comput. Math., 2013);

(6) The SP-iteration converges faster than the Mann, Ishikawa and Noor iterations
(see W. Phuengrattana and S. Suantai, J. Comput. Appl. Math., 2011);

(7) The Jungck-Kirk iteration converge faster than the corresponding Jungck iter-
ation to the common fixed point of 7" and S (see A. Alotaibi, V. Kumar and N.
Hussain, Fixed Point Theory Appl., 2013);

(8) We can see the convergence rates of some iterations mentioned above in the
paper by A. Alotaibi, V. Kumar and N. Hussain, Fixed Point Theory Appl.,
2013;
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(9) The Krasnoselskij iteration converges faster than the Mann, Ishikawa and Noor
iterations (see B. E. Rhoades and Z. Xue, Fixed Point Theory Appl., 2010);
(10) A new faster iteration process applied to constrained minimization and feasi-
bility problems (see M. Abbas and T. Nazir, Mat. Vesnik, 2014);
(11) In some papers, we can show some Open Problems and Nice Examples on
comparisons of the convergence rates.

In particular, in the following papers, we can see very nice examples and some open
problems on comparisons of the convergence rates of some kinds of iterations:

(1) A. Alotaibi, V. Kumar and N. Hussain, Convergence comparison and stability
of Jungck-Kirk-type algorithms for common fixed point problems, Fixed Point
Theory Appl. 2013, 2013:173;

(2) W.Phuengrattana and S. Suantai, On the rate of convergence of Mann, Ishikawa,
Noor and S P-iterations for continuous mappings on an arbitrary interval,
J. Comput. Appl. Math. 235(2011), 3006-3014.

8 Applications of Banach’s Fixed Point Theorem

[A] Consider an usual equation F(x) = 0.
Let F(a) <0, F(b) > 0,and 0 < C| < F'(x) < C; for all x € [a, b]. Define a
function f : [a, b] — [a, b] by
f&x)=x—aF(x)

forall x € [a, b]and o € R with a # 0. Then, the equations f(x) = xand F(x) =0
are equivalent. Since f'(x) = 1 — aF’(x), it follows that

1—aC < f/(x) <1 —-aC

for all x € [a, b]. So, we can choose « such that | f'(x)| < A for some A < 1 and
f(x) € la, b] for all x € [a, b]. Then, we have

[ f(x2) = fF(xD] < Alxa — x4

for all x, x; € [a, b]. Hence, it follows that f is a Banach contraction and so, by
Banach'’s fixed point theorem, a sequence {x, } defined by, for any xy € [a, b],

x1= f(xo), x2 = f(x1), «., Xng1 = f(Xn), ...

converges to a unique solution of the equation f(x) = x, that is, to a solution of the
equation F(x) = 0.
[B] Consider the m x n system Ax = b for all m, n > 1, that is,
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ay  app v dip X b
a  ap - dg, X2 by
am1 am?2 e Amn Xn bm

From the m x n system Ax = b for all m,n > 1, we can consider the following
cases:

(1) If m < n, that is, in the system Ax = b, the unknowns are more than the
equations, then the system Ax = b has many solutions;

(2) If m = n, that is, in the system Ax = b, the unknowns and the equations are
same, then the system has a unique solution;

(3) If m > n, that is, in the system Ax = b, the equations are more than the
unknowns, then the system is usually inconsistent.

Thus, in general, we cannot expect to find a vector (solution) x € R" for which
Ax = b. But we can look for a vector x for which Ax is “closest” to b by using the
linear least squares.

For the case (3), consider the m x n system of the equations Ax = b. For each
x € R", we can form a residual

r(x) =b— Ax.
The distance between b and ax is given by
16— Ax|l = [Ir(x)].

Now, we wish to find a vector x € R” for which ||r(x)| will be a minimum. In
fact,
Minimizing ||r(x)| is equivalent to Minimizing Ilr o)1

A vector x that accomplishes this is called a least squares solution to the system
Ax = b.
For the case (3), we will discuss some minimum-norm problems again.

Now, we consider the case (2) by applying Banach’s fixed point theorem.
The m x n system of the equations Ax = b can be written as follows:

xp =0 —ai)x; —apxy — - —apx, + b

X0 = —anx; + (1 —an)xs —axnx3 — -+ —aypux, + by
X3 = —azx; —axnxy + (1 —as)xs — - —azx, + b3
Xp = —Ap1X1 — Ap2Xy — Ap3X3 — -+ (1 - ann)-xn + bn-

Put aj; = —a;; + d;;, where
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1, if i =},
bij = e
0, if i #7.

Then, the above system is equivalent to the following:

X; :Zaijxj +b (i=1,2,3,...,n).
j=1

Thus, if x = (x1, x2, ..., x,), b = (b1, ba, ..., b,) € R", then the above system is
equivalent to the following:
x = Ax + b.

In other words, the problem x = Ax + b is to find the fixed point of the mapping
T : R" — R” defined by
T(x)=Ax+b

forall x = (x1, xo, ..., x,) € R".
If T is a contractive mapping, then we can use Banach’s fixed point theorem and
obtain the unique solution of 7 (x) = x by the method of successive approximation.
The conditions under which T is a contractive mapping depend on the choice of
the metric on X = R”.

Theorem SE. Let X =R" be a metric space with the metric do(x,y) =
max;<i<u |Xi — yil- If

Dllajl<a<1 (=1,23,....n),
j=1

then the n x n system of the equations Ax = b has a unique solution.

[C] Consider the following (ordinary) differential equation:

D= fx.y), (DE)
y(x0) = Yo.

By using Banach’s fixed point theorem, we can show the following:
Theorem DE. Let f(x,y) be a continuous function on A ={(x,y):a <

x < b, ¢ <y <d} satisfies the following:

[fO,y)— f ) <aly—y|
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forall y,y' € [c,d). Further, let (xo, yo) be an interior point of A. Then, the differ-
ential equation (DE) with the given initial condition has a unique solution.

[D] Let K (x, y) be a continuous function on [a, b] x [a, b] and ¢(x) be a con-
tinuous function on [a, b]. Consider the following integral equation:

FG) = 60) + A / K (e, y) )y (VE)

for all x € [a, b], where ) is a parameter, which is called the Volterra equation.
By using Banach’s fixed point theorem, we can show the following:

Theorem IE. For each \ € R, the Volterra equation (VE) has a unique solution
f which is continuous on [a, b].

Proof. Let X = CJa, b] be the set of all continuous functions on [a, b] with the
uniform metric. Since K is continuous, there exists £ > 0 such that

|K(x, )| <k

forall x, y € [a, b]. Define a mapping 7 : f —— T(f) on X by

T(F (X)) = 6(x) + A / K(x. y) f(y)dy.

For all f, g € X, we have
T @) = T = [\ [ Ko nI7) = g0ldy
=< [Alk(x —a)d(f, 9)
for all x € [a, b]. Since T*(f) — T?*(g) = T(T(f) — T(g)), we have

IT2(£ () = T2 g0 = A / K (e, »IT(f () = T(g))ldy
<IN [ K Gk - d . )y

< PR / (v — aydyd(f. g)

2720v N2
_ DG —a)

< 5 a(f, 9.

Continuing this iterative process, we have
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MK (x — a)”
")~ T g = S =g )

for all x € [a, b]. Therefore, we have

AMk(x — n
T"(f) — T"(g)] < wd(ﬁ 9.

Since ;—, — 0 as n — oo for any r € R, we conclude that there exists a positive
integer n such that 7" is a Banach contraction. For sufficiently large n, we have

|Alk(x —a)"
—_— <

n!

1.

Therefore, by Banach’s fixed point theorem, there exists a unique solution f € X
such that 7(f) = f. Obviously, if T(f) = f, then f solves the integral equation
(VE). This completes the proof.

9 Converses of Banach’s Fixed Point Theorem

Now, we consider the converse problem of Banach’s fixed point theorem. The most
elegant result in this diction is due to Bessaga [76] in 1959.

Theorem BE. Suppose that M is an arbitrary nonempty setand T : M — M has
the property that T and each of its iterates T" have a unique fixed point in M. Then,
foreach \ € (0, 1), there exists a metric dy on M such that (M, dy) is complete and

d\(Tx, Ty) < Adx(x,y)

forallx,y e M.

In 1975, Subrahmanyam [77] proved that Kannan’s contraction (KC) characterizes
the metric completeness, that is,

Theorem SU. A metric space (X, d) is complete if and only if every Kannan’s
contraction on X has a fixed point.

Recall that a metric space (M, d) is ultrametric if and only if, forall x, y, z € M,
d(x,y) < max{d(x, z),d(y, 2)}.
An ultrametric space (M, d) is said to be spherically complete if every descending

sequence of closed balls in M has the nonempty intersection. Thus, a spherically
complete ultrametric space (M, d) is complete.



226 Y.J. Cho

In 1990, Priess-Crampe [78] proved an analogue to Banach’s fixed point theorem
in ultrametric spaces.

Theorem PC. An ultrametric space (M, d) is spherically complete if and only
if every strictly contractive mapping T : M — M has a unique fixed point in M,
where a mapping T : M — M is strictly contractive if

d(Tx, Ty) <d(x,y)

forallx,y e M.

In 1993, Park and Kang [79] gave some characterizations of metric completeness
by using Caristi’s contraction (CC).

Theorem PK. A metric space (X, d) is complete if and only if, for every self-
mapping T of X with a uniformly continuous function ¢ : X — [0, 00) such that

d(x,Tx) < ¢(x) — o(Tx)

forall x € X, T has a fixed point in X.

In 1996, Suzuki and Takahashi [80] gave some characterizations of metric com-
pleteness by using weakly contractive mapping in metric spaces.

Let X be a metric space with a metric d. Then, a function p : X x X — [0, 00)
is called a w-distance on X if the following are satisfied:

(@ p(x,2) < plx,y)+ p(y,2) forany x, y, z € X;

(b) Forany x € X, p(x,-) : X — [0, 0co) is lower semi-continuous;

(¢) Forany € > 0, there exists > 0 such that p(z, x) < §and p(z, y) < 6 imply
d(x,y) <e.

Note that the metric d is a w-distance on X. Some other examples of w-distances
are given in [63].

A mapping T : X — X is said to be weakly contractive or p-contractive if there
exists a w-distance p on X and « € [0, 1) such that

p(Tx,Ty) <ap(x,y)

forall x, y € X. In the case of p = d, the mapping T is said to be contractive.
They proved the following:

Theorem ST1. A metric space X, d) is complete if and only if every weakly
contractive mapping T : X — X has a fixed point in X.
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Theorem ST2. Let X be a normed linear space and D be a convex subset of X.
Then, D is complete if and only if every contractive mapping T : D — D has a fixed
point in D.

From Theorem ST2, we have the following:

Corollary ST. Let X be a normed linear space. Then, X is a Banach space if and
only if every contractive mapping T : X — X has a fixed point in X.

On the other hand, in 2014, Ansari [81] gave some characterizations of metric
completeness (the converse of Ekeland’s variational principle) in metric spaces.

Theorem A. A metric space (X, d) is complete if, for every functional f : X —
R U {400} which is proper, bounded below, and low semi-continuous on X and, for
any € > 0, there exists x € X such that, forall x € X,

fE@ =inf f)+e  f() = fx)+edx, 5).

10 Conjectures of Banach’s Fixed Point Theorem

The following theorem was one of the interesting conjecture connected with Banach’s
fixed point theorem, which was suggested by Jachymski et al. [82] in 1999:

Theorem GBC. (Generalized Banach’s fixed point theorem Conjecture) Let
(E,d) be a complete metric space and T : E — E be a mapping. Suppose that
there exist an integer p and a number L € [0, 1) such that

min{d(T"x, T'y) 1 1 <i < p} < Ld(x, y) (GCM)
forall x,y € E. Then, T has exactly one fixed point z € E ?
min{d(Tx, T'y) 1 1 <i < p} < Ld(x, y) (GCM)

Remark BGC. (1) The condition (GCM) does not imply the continuity of 7.

(2) If p = 1 in the condition (GCM), then T is a contractive mapping on E.

(3) If T* is a contractive mapping, then the condition (GCM) holds for all p > k.

(4) In 1999, if p = 2, then, without any additional assumption on 7', Jachymski
et al. [82] showed that Theorem GBC is true. Moreover, Theorem GBC is true if
p = 3 with the additional assumption that 7 is continuous on E.

(5) In 1999, Jachymski and Stein [83] showed that Theorem GBC is true for any
p if T is uniformly continuous.

(6) In 2000, Stein [84] showed that Theorem GBC is true for any p if T is strongly
continuous, where we say that a mapping 7 : E — E is strongly continuous if, for
any € > 0, there exists 6 > 0 such that
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n

D, y) <6 = D d(Tx, Ty <e.
k=1 k=1

(7) In 2001, Merryfield et al. [85] showed that Theorem GBC is true if T is contin-
uous. Moreover, Theorem GBC is true for p = 3 without any additional assumption
onT.

(8) In fact, Theorem GBC is not true for all p € N (see [84]).

Example S. Let E = [0, co) with the usual metric d(x, y) = |x — y| for all x,
y € E. Define a mapping 7' : E — E by

Tx =+vx24+1

for all x € E. It is easy to show that T"x = +/x% + n for all x € E and, for all
x,y € Ewithx <y,

min{d(T'x, T'y) : i € N} < Ld(x, y).

However, it is clear that T has no fixed point in E.

11 Relations Between Banach’s Fixed Point Theorem
and Best Proximity Point Theorems

Banach’s fixed point theorem plays an important role in showing the existence of
solutions of various equations of the form 7x = x for a self-mapping T : A — A
defined on a subset A of a metric space E.

Now, if T : A — B is a nonself-mapping, where A and B are subsets of E, then
the equation Tx = x does not necessarily have a solution, which is known as a
fixed point of the mapping 7'. Thus, in such circumstance, it may be considered to
determine an element x for which the error d(x, Tx) is minimum, in which case x
and T'x are in close proximity to each other.

In this perspective, best approximation theorems and best proximity point theorems
are very relevant.

One of the most interesting results, best approximation theorem, in this direction
is due to Ky Fan [86]:

Theorem KF. Let K be a nonempty compact convex subset of a normed space
Eand T : K — E be a continuous nonself-mapping. Then, there exists x € K such
that

lx —Tx|| =d(K,Tx) =inf{||Tx —u|l : u € K}.

Let A and B be nonempty subsets of a metric space E. Then, we recall the
following:
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d(A,B) =inf{d(x,y):x € A, y € B}.
Itis clear that if 7 : A — B is a nonself-mapping, then, for all x € A,
d(x,Tx) > d(A, B).

When a nonself-mapping 7 : A — B has no fixed point, it is quite natural to find
an element x* such that d(x*, Tx*) is minimum. The best proximity point theorems
assure the existence of an element x* such that

d(x*, Tx*) =d(A, B).

This element x* is called the best proximity point of T .

Moreover, if the mapping 7 under discussion is a self-mapping, then a best prox-
imity point theorem becomes to a fixed point result. In fact, the best proximity point
evolves as a generalization of the idea of the best approximation.

The best approximation results provide an approximate solution to the fixed
point equation 7x = x, when the nonself-mapping 7 has no fixed point, that is,
the best approximation theorem assures the existence of an approximate solution
(see Theorem KF). But such solution need not yield an optimal solution. But the best
proximity point theorem is considered for solving the problem to find an approximate
solution which is optimal.

Indeed, if there is no exact solution of the fixed point equation Tx = x for a
nonself-mapping 7 : A — B, then a best proximity theorem offers sufficient condi-
tions for the existence of an optimal approximate solution x, which is called a best
proximity point of the mapping T, satisfying the following condition:

d(x,Tx) =d(A, B).

Let (E, d) be a metric space and A, B be subsetsof E.LetT : AUB — AUB
be a mapping such that T(A) C B and T'(B) C A, where the mapping T is said to
be cyclic.

(1) A point x € A U B is called a best proximity point of T if
d(x,Tx)=d(A, B);
(2) T is called a cyclic proximity contraction if there exists o € (0, 1) such that, for
all x,y € X,
d(Tx,Ty) < ad(x,y)+ (1 —a)d(A, B);

Let A and B be nonempty subsets of a complete metric space (E,d) and T :
AU B — AU Bbeacyclic proximity contraction. If A N B # J,thend(A, B) =0
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and so T is the Banach contraction on a complete metric space (A N B, d). Thus,
applying Banach’s fixed point theorem, 7" has a unique fixed pointin A N B.

In 2013, Yadav et al. [87] introduced the following:

(3) T is called a generalized cyclic proximity contraction if there exists
0 < aq, ap, a3 with a1 + a3 + a3 < 1 such that, forall x, y € X,

d(Tx,Ty) < od(x,y) + apd(x, Tx) + azd(y, Ty)
+[1 — (a1 + a2 + a3)]d(A, B).

Example YTS. Let E = R be a complete metric space with the usual metric and
let A =[O0, %], B =11, %]. Define a mapping 7 : AUB — AU B by

1, if x € A,
0, if ye B.

Tx =

Ifa; = % and ap = % and a3 = é, then T is a generalized cyclic proximity contrac-

tion.

4)LetS, T: AUB — AU B be two mappings such that T(A) C B and T(B) C
A. Then, a pair of mappings S, T is called a T S-cyclic proximity contraction if there
exists 0 < ay, an, a3 with oy + o + a3 < 1 such that
d(Tx, Sy) < and(x,y) + axd(x, Tx) + asd(y, Sy)
+[1 — (a1 + an + a3)]d(A, B)

forallx,y € X.

In 2003, Kirk et al. [88] proved the following:

Theorem KSV. Let A and B be two nonempty closed subsets of a complete metric
space (E, d). Suppose that a mapping T : AU B — A U B satisfies the following:

(@) T(A) c Band T(B) C A;
(b) There exists « € (0,1) such that
d(Tx,Ty) < ad(x,y)
forallx e Aand y € B.
Then, T has a unique fixed pointin A N B.

Note that, if A = B in Theorem KSV, we have Banach’s fixed point theorem.
Recently, in 2013, Yadav et al. proved the following [87]:



Survey on Metric Fixed Point Theory and Applications 231

Theorem YTS1. Let A, B be two nonempty closed subsets of a complete metric
space (E,d) and T : AU B — AU B be a generalized cyclic proximity contrac-
tion. For any xy € A, define x,+1 = Tx, for each n > 1. If {x,} has a convergent
subsequence to x* € A, then x* is a best proximity point of T .

Theorem YTS2. Let A, B be two nonempty closed subsets of a complete metric
space (E,d)and S, T : AUB — AU B beaTS-cyclic proximity contraction. For
any xog € A, define x2,+1 = Tx2, and x5, = Sxp,—1 for each n > 1. If {x2,} has a
convergent subsequence to x* € AU B, then x* is a best proximity point of T and S.

Recently, some authors have considered the following problems:

(1) How to find more generalized cyclic proximity contractions than a generalized
cyclic proximity contraction?

(2) How to show the existence of a common best proximity point of two mappings?

(3) How to extend best proximity point theorems in metric spaces to the classes
of probabilistic metric spaces, fuzzy metric spaces, ordered metric spaces, and
other spaces?

12 Some Better Nonlinear Mappings than Banach’s
Contraction

In particular, Banach’s fixed point theorem is a widely applied tool for an itera-
tive approximation of fixed points, but, unfortunately, its application is restricted to
contractive mappings. Thus, we need appropriate, nice nonlinear mappings for some
iterative approximations of fixed points, for example, nonexpansive mappings, firmly
nonexpansive mappings, and other nonlinear mappings.

Let C be a nonempty subset of a normed linear space E. A mapping T : C — C
is said to be nonexpansive if, for all x, y € C,

ITx =Tyl < llx—yl.

Note that if a nonexpansive mapping 7 : E — E has a fixed point in E, then it
need not be unique (for example, the identity mapping) and the sequence {x, } defined
by

Xn+1 = Tx,
forall » > 0 may fail to converge to a fixed point of 7. For example, define a mapping
T:R— Rby

Tx=1-x

for all x € R. Then, for xo =1,
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X]ZT)C():O, )C2=T)C1=1, X3=TX2=O, ey

Xon = Txop—1 =1, xop41 = T2 =0,
Then, the sequence {x,} defined by
Xpp1 = Txy

for all n > 0 does not converge to the fixed point % even if the mapping T has a
unique fixed point % e R.
Further, if T is a nonexpansive mapping on R, then 7" need not have a fixed point
as the example
Tx=x+1
forall x e R.

In 1973, Bruck [89] introduced a class of nonexpansive mappings which he called
firmly nonexpansive mappings as follows:

Let C be a nonempty closed convex subset of a Banach space X. A mapping
T : C — X is said to be firmly nonexpansive if, for all x, y € C and for t > 0,

ITx =Tyl < llt(x —y) + A =0)(Tx =Ty

Remark B1. (1) Firmly nonexpansive mappings are nonexpansive;

(2) The resolvent of an accretive mapping is firmly nonexpansive;

(3) In some sense, the class of firmly nonexpansive mappings is quite restrictive.
For example, the identity mapping Ix : Bx — By is trivially firmly nonexpansive,
but — I’y fails to be firmly nonexpansive, where By the closed unit ball of a Banach
space X.

Recently, some authors introduced the concept of a firmly nonexpansive mapping
has been widely studied and generalized in several ways as follows:

Definition FNM1. A mapping 7 : ¢ — X is said to be:
(1) A-firmly nonexpansive [90] if there exists A € (0, 1) such that, forall x, y € C,

ITx =Tyl < [I(1 =) (x = y) + MTx = Ty).
(2) nonspreading [91] if, for all x, y € C,

2Tx — Ty|* < llx — Tyl + |y — Tx|*.
(3) hybrid [92] if, for all x, y € C,

3ITx = Tyl < llx = Tyl* + lly = TxI* + lx = yII*.
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(4) T Jy-mapping [93] if, forall x, y € C,
20Tx =Tyl < llx = yIIP + ITx = yII*.
(5) T Jy-mapping [93] if, forall x, y € C,
2 2 2
3MTx = Tyll” =2(Tx =yl + 1Ty — x|I".

Remark B2. (1) The class of A-firmly nonexpansive mappings is wider than the
class of firmly nonexpansive mappings;
(2) Every A-firmly nonexpansive mapping is nonexpansive.

Definition FNM2. Let C be a nonempty closed convex subset of a Hilbert space H
andlet A € R. Amapping T : C — X is said to be \-hybrid [94] if, forall x, y € C,

ITx = Tyl* < e = yI? + 20 = Nx = Tx, y = Ty).

Definition FNM3. A mapping 7 : C — X is said to be a-nonexpansive [95] if,
forallx,y e Cand o < 1,

ITx = Tyl* < alTx — ylII* + | Ty — x|I* + (1 = 2a) x — y|*.

Remark B3. (1) Every firmly nonexpansive mapping is a-nonexpansive for all
ael0,3];

(2) For any A € [0, 1), if a mapping T : C — X is A-firmly nonexpansive, then
T is a-nonexpansive with o = SEnE:

(3) Forall A € [0, %], if amapping T : C — X is A-firmly nonexpansive, then 7
is a-nonexpansive with o = A.

The following properties between a-nonexpansive mappings and other nonlinear
mappings can be found in Ariza-Ruiz et al. [96]:

Remark B4. (1) The identity mapping /x is a-nonexpansive for all & < 1;

(2) A mapping T : C — X is O-nonexpansive if and only if 7' is nonexpansive;

3) %-nonexpansive mappings are nonspreading;

“) %-nonexpansive mappings are hybrid;

(5) For all a < 0, the unique a-nonexpansive mapping is the identity mapping
Ic : C — C.Infact, taking y = x in the definition of the a-nonexpansive mapping,
we have the following: Forall x € C,

0 < 2a||Tx — x]%.

So, since o < 0, it follows that 7x = x forall x € C.

In [96], we can see that there exists a constant mapping failing to be
2

a-nonexpansive for o > 3.

(6) For all 0 < a < %, every constant mapping 7 : C — C is a-nonexpansive.
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(7) Every T J,-mapping is %-nonexpansive;
(8) Every T J,-mapping is nonspreading and so %-nonexpansive.

Now, we give some relations between Banach’s contraction and a-nonexpansive
mappings as follows:

(1) Let C be a nonempty subset of a Banach space X. If T : C — X is k-
contractive for some k € (%, 1), then T is a-nonexpansive for all o € [0, ﬁ];

(2) If T : C — X is k-contractive for some k € [0, %], then T is a-nonexpansive
forall « € [O, %].

Recall that a mapping T : C — X is said to be generalized nonexpansive if there

exist nonnegative constants a;, as, . . ., as witha; + a, + - - - + as < 1 such that, for
allx,y e C,
1Tx — Tyl
<aillx =yl +allx = Txll +azlly = Tyl + asllx — Tyl +aslly — Tx||.
(GNM1)

Since the distance function is symmetric, we can replace a,, a3 with % and
ay, as with %1% and so the generalized nonexpansive mapping (GNM1) is equivalent
to the following: There exist nonnegative constants a, b, c witha 4+ 2b + 2¢ < 1 such
that, forall x, y € C,

ITx =Tyl

<alx =yl +b(lx =Txll +lly =Tyl +cllx = Tyl + lly = Tx|D.
(GNM2)

Remark BS. Every generalized nonexpansive mapping 7 : C — X with b =0
is c-nonexpansive.

In 2007, Pineda and Goebel [97] introduced the new class of mappings called
a-mean nonexpansive mappings, which is wider the class of nonexpansive mappings,
as follows:

Definition PG1. A mapping 7 : C — C is said to be a-mean nonexpansive if,
forallx,y € C,

n
D aillTix = T'yll < |lx =y,
i=1

where a; > Oforalli =1,2,...,nand >/ _, a; = 1.
Shortly, we consider the following a-mean nonexpansive mapping:
Definition PG2. Let a € (0, 1] and C be a nonempty subset of a normed space

X. A mapping T : C — C is said to be a-mean nonexpansive if, for all x, y € C,

allTx — Tyl + (1 —a)[|T*x — T?y|| < llx — y].
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Remark B6. (1) Every a-mean nonexpansive mapping 7 is continuous since
a>0;

(2) For any a € (0, 1), there exists an a-nonexpansive mapping which is not an
Q-mean nonexpansive mapping;

(3) In fact, none of the classes of a-mean nonexpansive mappings and
a-nonexpansive mappings is included in the other one.

Now, we can consider the following problems:

(1) How to study the structures of the fixed point sets of the mappings introduced
above?

(2) How to find approximating fixed point sequences {x,} for the mappings intro-
duced above?

(3) How to prove some classic fixed point theorems, demiclosedness principles,
Pazy’s fixed point theorems, ergodic theorems for the mappings introduced
above?

Next, we introduce the concept of asymptotically nonexpansive mappings on a
normed linear space E.

Let C be a nonempty subset of a normed linear space £. A mapping 7' : C — C
is said to be asymptotically nonexpansive [98] if there exists a sequence {k;} of real
numbers with k; — 1 as i — oo such that

IT'x = T'y|l < killx — |l

forallx,y € C.
Note that every nonexpansive mapping is an asymptotically nonexpansive map-

ping.

Example GK. Let By = {x € X : |lx|| < 1} be the closed unit ball in a Hilbert
space X = [, where

oo
. 2
12={x.x:(xl,xz,...,xi,...), E [xi ] <oo},
i=1

and T : By — By be a mapping defined by

T (x1, %2, ...) = (0, x{, arxa, azxs, ....),
where {a;} is a sequence of real numbers such that 0 < a; < 1 and [[2,a; = %
Then, we have

ITx — Tyl <2[x — yl

forall x, y € By, thatis, T is a Lipschitz mapping, but not a nonexpansive mapping.
Note that
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oo
I7"x = 1"yl < 2[ Jallx — vl
=2

for all x, y € By and n > 2, where 2]_[1922 a; — 1 as n — o0. Therefore, T is an
asymptotically nonexpansive mapping, but not a nonexpansive mapping.

Now, we consider the class of multi-valued asymptotically nonexpansive map-
pings.

Let C be a nonempty subset of a metric space E and C B(C) denote the family of
nonempty bounded closed subsets of C. The Hausdorff metric on C B(C) is defined
by

H(A, B) = max{supd(u, B), supd(v, A)}

ueA veB

forall A, B € CB(C), where d(u, A) = inf,ca d(u, v).
Definition GK. (1) A multi-valued mapping 7 : C — C B(C) is said nonexpan-
sive if
H(Tx,Ty) < |x—yll

forallx,y € E.
(2) A multi-valued mapping T : K — CB(C) is said to be asymptotically quasi-
nonexpansive if F(T) is nonempty and there exists a sequence {k,} with lim k, =0

such that e
(b(-xny Z) =< (kn + l)¢(x7 Z)

forall x, €e T"x,z € F(T),x e Candn > 1.
Here, we have one question: What means x, € T"x?

Let E be areal Banach space and C be a nonempty closed convex subset of E. Let
T : K — CB(C) be a multi-valued mapping. For any z € C, define the following:

Tz={z1:21 € Tz},
T2 =TTz =Uyer.Tw,

TSZ = TTZZ = UU)ZETzszZs

Tn+]Z — TTnZ — Uw,,ET“ZTw"H
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Then, by using this new definition,

Can we extend the corresponding results for the class of single-valued asymptoti-
cally nonexpansive mappings to the class of multi-valued asymptotically nonexpan-
sive mappings?

Let E be a Banach space with the norm || - || and the dual space E* and (-, -) be
the paring between E and E*. Let A : E — 2" be a multi-valued mapping and the
graph of A, G(A) is defined by

GA) ={(x,x"):x € E, x* € E*}.

In 2007, Bartz et al. [99] introduced the following:

Definition BB1. (1) A mapping A : E — 27 is said to be n-cyclically monotone
if, foralln € {2, 3, ...},

(a1, a7) € G(A)

(a2, a3) € G(A) n

= Z(ai+l —a;,af) <0
(an, a;) € G(A) i=1
ap+1 = dj

(2) A mapping A : E — 2 is said to be monotone if T is 2-cyclically monotone,
equivalently,

== —y,x"=y5 >0.
7.y € G(A) &= > =y

[(x,x*) € G(A)
(3) Amapping A : E — 25" is saidto be cyclically monotoneif,foralln € {2, 3, ...},
A is n-cyclically monotone.
(4) A mapping A : E — 2% is said to be maximal n-cyclically monotone if, for all
n € {2, 3, ...}, Ais monotone and no proper extension of A is n-cyclically monotone.
(5) A mapping A : E — 2 is said to be maximal cyclically monotone if A is
cyclically monotone and no proper extension of A is cyclically monotone.
(6) A mapping A : E — 2 is said to be maximal monotone if A is maximal 2-
cyclically monotone.

Remark BB. (1) There exists a maximal 3-cyclically monotone mappings on R?
which is not maximal monotone.

(2) We can find some examples of mappings which are n-cyclically monotone,
but not (n + 1)-cyclically monotone.
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(3) For some more details on n-cyclically monotone and maximal n-cyclically
monotone mappings, see the paper [99].

In 2007, Bartz et al. [99] also introduced the following in a Hilbert space H:

Definition BB3. A mapping A : H — H is said to be cyclically firmly nonexpan-
sive if, foralln € {2,3, ...},

n

D i = T Ty = Txi) 2 0

i=1
for all set {xq, x2,...,x,} of x, x2,...,x, € H with x,,. | = x7.
Now, we can consider the following problems:

How to solve some nonlinear equation, fixed point theorems, equilibrium prob-
lems, variational inequality problems, optimization problems, and some other nonlin-
ear problems in Banach spaces, and Hilbert spaces by using n-cyclically monotone,
maximal n-cyclically monotone and cyclically firmly nonexpansive mappings?
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When x =0, E,, = E,,(0) are called Euler numbers. For any real number x, we let
<x>=x—[x]€][0,1) )

denote the fractional part of x.

Fourier series expansion of higher-order Bernoulli functions was treated in the
recent paper [14]. Here we will consider the following three types of functions
given by sums of finite products of Euler functions and derive their Fourier series
expansions. In addition, we will express each of them in terms of Bernoulli functions.

(D) (X)) =2 erisemmcr.ner =0 Eet (O Ecy((X)) -+ E, ({x)),
(m > 1);

2) Bu(X) = 2 erttermmer.ner20 it Ee () Ee, (X)) -+ Ec, (X)),
(m = 1);
3) '7r,m(<x>) = ch+62+-~+6,:m,c1,--- o>1 ﬁEcl (<x>)EC2(<x>) cee Ecr ((x)),
(m=r).
For elementary facts about Fourier analysis, the reader may refer to any book (e.g.,
see [16, 20]).
Asto 3, (< x >), we note that the next polynomial identity follows immediately

from Theorems 3.1 and 3.2, which is in turn derived from the Fourier series expansion
of B, (< x >):

1
> e E ) Ee ()
cilea! ! "

citeatte=m

1 m rj_]
= ;Qm+1 + Z TQm*j+lBj(x)1
=t 7

where

_ "\ (—1yeor—e -
Q=> (a)< 1)%2 > oo Eaka - Ee

O<a<r citcattea=l

- Z ;‘EC]ECZ"'EC,'

cile! -+ ¢
citcrtete =l 12

3)

The obvious polynomial identities can be derived also for oy, (< x >) and 7, (<
x >) from Theorems 2.1 and 2.2, and Remark 4.1 and Theorem 4.2, respectively. It is
remarkable that from the Fourier series expansion of the function > 7' o Br(<
x >)B,,_x(< x >), we can derive the Faber—Pandharipande—Zagier identity (see [5,
8—11]) and the Miki’s identity (see [4, 6, 8—11, 17, 18]).
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2 The Function o, (< x >)

245

Let o, (x) = ch+cz+___+m:m E.,(x)E.(x)--- E.(x),(m > 1). Here the sum runs
cete=m, (r>1).

over all nonnegative integers ci, ¢z, ..., ¢, wWith ¢; + ¢, +
Then, we will consider the function

ap(<x >) = Z E (<x>)E, (<x>)-

citcrtte=m

defined on R, which is periodic with period 1.
The Fourier series of a,, (< x >) is

00
Z A(m)eZWinx
n i

n=—00

where

1
qum) =/ (< x >)e—27nnxdx
0

1
= / A (X)e™ 2T .
0

B (< x >),

Before proceeding further, we need to observe the following.

0= > (B 10Ea@) - B, (x)

citcrtte=m

+ -+ GEq(X)Eq(x) - Ec,—l(x))

= > C1Ee, 1(x)Ecy(x) -+ Ec, (x)

ci+er+ete=m,c;>1

+ -+ Z c,ECI_l(x)ECZ(x)...Ecr(x)

citcrtte,=m,c,>1

=@m+r—1) Z Ec,(x)Ec,(x)- -+ E, (x)

crtertte,=m—1
= (m+r—Day-1(x).

From this, we obtain

(oz,,,+—1()C))/ = ap(x).

m++r

“4)

®)

(6)

(7

®)
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1 1
/ o (¥)dx = (e (1) = a1 (0)) ©)
0 m-+r

Form > 1, we put

Ap = ay(l) — a,(0)
= Y (BaEa()-Eo() = Eq By E,)

ci+ce+-te,=m

Z ((_Ecl + 26(),c1) T (_Ec, + 250,6,4) - Ecl Ecz T Ec,)

ci+c+-tce,=m

Z(;)(—l)“zw > E Eg---E,— > E,E,--E,.

O<a<r citcrtteg=m citcatete=m
(10)

Observe here that the sum over all ¢; 4+ ¢, + - - - + ¢, = m of any term with a of
—E,, and b of 250,”, (1 <e, f<r,a+b=r),all give the same sum

D (CE) - (mEq)200c,,) - (200c,.,)

citcrteto=m

(11)
= Z (=D)*2"“E. E,---E.,.
citcrttcg=m
Note here that, for a = 0, the sum in (11) is 2" 6y, = 0.
Also,
an(l) =, (0) <= A,, =0, (12)
and
! 1
/ A (X)dx = ———ANpy1- (13)
0 m-+r

Now, we would like to determine the Fourier coefficients A™.
Casel :n #0.

1
Azm):A am(x)e—Zﬂ'tnxdx

1 —2minx ! 1 ! ’ —2minx
- [ozm (x)e ] + o, (x)e” """ dx
0

2min 0 27win
1 m+r—1 [! iy
=—— (1) = 0) + ——— [ ap_1(x)e " dx
2min 2min 0
_m +r—1 .y _ 1
2min " 2rin

=m—|—r—1(m+r_2A(m—2)_ : Am1)— : A (14

27in 27in " 27in 2min
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2
m+r—12 ,._ m+r—1;4
—A( 2 _ z L m—j+1

(2min)? " = (2win)/

_ (m+r—1),,,A(0)_§:(m+r—1),-,1

Qrinyn " (27in)i m—jtl

Jj=1

1 m (m+r);
= - Z ) »jAmfijl,

m+r P 2min)/

where A® = [l =277 g = 0.
Case2 :n =0.

1
1
A(m)z/ O (X)dx = —— Aps.
0 o m() m+r m+1

As to Bernoulli functions B,,(< x >), we recall the following facts:

(a) form > 2,

lemx

B,(<x >)=—m! z (27””)m
n;ﬁO

(b) form =1,

Z e2minx [B1(< x >), for x ¢ Z,

2min , for x € Z.

n=—00

n#0

247

15)

(16)

a7

am(< x >), (m > 1) is piecewise C*°. Moreover, o, (< x >) is continuous for
those positive integers m with A,, = 0 and discontinuous with jump discontinuities

at integers for those positive integers m with A,, # 0.

Assume first that m is a positive integer with A,, = 0. Then o, (1) = «,,(0). Hence
am (< x >) is piecewise C* and continuous. Thus, the Fourier series of o, (< x >)

converges uniformly to o, (< x >), and

ap(<x >) = FA’"H

(m+r)j 2minx
+ Z m—i—rZ 2min)/ Am-jr1 | €

n=—00o =

1 1 L (mA+r
— A, Ay
m+r +1+m+r§;( j ) s
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S eZﬂ'inx
x| —7! - 18
J Z (rin)i (18)
n=—00
n#0
1 1 Z(m+r
= —A, Ap—iv1 B
m+r +1+m+rj§( J ) sbBi<x>)

YA, x Bi(< x >), for x ¢ Z,
0, for x € Z.

We are now ready to state our first result.
Theorem 2.1 For each positive integer [, let
r _
A= z ( )(_l)azr “ Z E('lEcz"'Eca - Z ECIECZ"'ECr’
O<as<r a c1+er+-ca=l cr+er+er=l
Assume that A, = 0, for a positive integer m. Then we have the following.

(a) Zc1+c2+<~+c,:m E. (<x >)E,(<x >)---E. (< x >) has the Fourier series
expansion

Z E.(<x>)E, (<x>)---E,(<x>)

ci+ert-te=m

—;A + i _ 1 i (m + r).f A . eZm‘nx
T ! N\ mr 5 Qrin) "I ’
n#0

for all x € R, where the convergence is uniform.
(b)
Z E (<x>)E,(<x>)--E.(<x>)
citcrtte=m
m

1 1 m-+r
= —App1 + . JAn—jt1Bj(<x >),
mr "t m—l—rlz_z:( J ) prbit==)

forall x € R, where Bj(< x >) is the Bernoulli function.

Assume next that A, # 0, for a positive integer m. Then o, (1) # «,,(0). Hence
o, (< x >)is piecewise C* and discontinuous with jump discontinuities at integers.
The Fourier series of o, (< x >) converges pointwise to c,, (< x >), forx ¢ Z, and
converges to
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1 1
E(am(0)+am(1)) =am(0)+5Am, (19)

for x € Z.
Now, we are going to state our second result.

Theorem 2.2 For each positive integer I, let

.
Az=z(a)<—1>az’*a > B Ee,— Y. EqEeeoE,.

O<a<r crtertea=l citerttep=l

Assume that A, # 0, for a positive integer m. Then we have the following.

(a) Am+1

m

o0 m

(m + r)J 2mwinx
i e

+ n_zoo m+r Z 2min)/ Am—j+1

n£0 -
_ ch+cz+---+c,=m E.(<x >)E,(<x>)---E,(<x>), for x ¢ Z,

ch+cz+-<<+c,:m EC] Ecz o Ecr + %Ams fOV x €.

1 1 m—+r
(b)m——HAm+l+ +rZ( i )Am—j-HBj(<x>)

= Z E (<x>)E,(<x>)---E.(<x>), forx ¢&Z;
crteatte, =m

- m+1
m-+r

m
m-+r
( ) m—j+1Bj(< x >)
=2
1
= > EqE, - E,+ 3 Am, forx €.
citertte=m

3 The Function 3,,(< x >)

Let B ()= yertrerom smret Ba (W Ee(X) -+ Eq (x),  (m = 1). Here the
sum runs over all nonnegative integers ci, ¢z, ...,¢, With ci +cr+ -4 ¢, =
m, (r > 1). Then we will investigate the function

1
On(< x >) = Z ———E (<x>)E,(<x>)--E, (<x>),
ci+cyt+ete,=m C !Cz! N Cr!

(20)
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defined on R, which is periodic with period 1. The Fourier series of 5,,(< x >) is

)
Z B'(lm)eZ‘/rinx’ (21)
n=—00
where | 1
B]Sm) =/ 5m(< X >)e—2ﬂ'inxd_x :/ ﬂm(x)e—%rinxdx' (22)
0 0

Cl
gw= X (oo Fa 1 W Ea () Ee ()
ciley! ¢!
citcertte,=m

¢

Eo(0)+ Eq (0 E 1)
ciler! ¢!

1
= z 'EC]_](.X)ECZ(.X)"'EC'_(_X)

c1 — Dley! ¢
c1+02+~~~+c,=m,clzl( 1 ) 2 r

1
4t Z PP 1)!Ecl(x)~-~Ec,_7l(x)Ec,_1(X)

crtertete=m,c, > 1

- >

ci+cy+ Ao, =m—1

TS

crtertete,=m—1

1
—————E (0 E,(x) - E, (x)
cilea! ¢!

Ecl (x)Ecz (x) e Ec, ()C)
cilep! ¢!

=71 Bp-1(x).
(23)
From (23), we obtain (%) = B, (x),
and
! 1
| udr = 2 (Busr() = B ). 24)
0 r
Let
Q= Bu(1) — B, (0)
= Y B EL() - E D
citertete=m C1!C2! o Cr!
__— _ ' kB, ..E (25)

cilep!- ¢!
ci+ertote,=m 112 r

- >

'(_Ec] + 250,01) et (_Ecr + 260,0,)
ci+ertto=m r

cilea! - ¢
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1

- E ————EE; - E,.
C1.Co - Cp!
citertte=m

Observe here that the sum over all ¢; 4+ ¢, + - - - + ¢, = m of any term with a of
—E., and b of 200.,, (1 < e, f <r,a+ b =r), all give the same sum

1
> ———(E) (E,)200,,,)  200c,.,)

ciler! ¢!
crtertete,=m 12 r

= 2

citcrttcg=m

(26)
(=D)"2"“E.E, - E,.

a

ciler! -+

1

r anr—a
Q= (a)(—n 2 > —cl!cz!---ca!EC‘E“z"'EC“

O<a<r cl1+crtteg=m

27)

1
- E o EaEe B
C1:Cp "+ - Cp:
citerteter=m

In addition,
Bm(l) = ﬁm(o) 4 S-Zm = 07

! | (28)
/ B ()dx = Q.
0 r

Next, we would like to determine the Fourier coefficients B™.

Case 1: n # 0.

1
Br(lm) =/ ﬂm(x)efzm’”dx
0
1

2win

_ L [ﬁm (X)e_z”i”"]; +

1
: / B;ﬂ(x)e—%rinxdx
2min 0

1 r 1 —2minx
= 5 (B () = 5 @) + ﬁ/o Gne1 (¥)e™2 dx

r 1
— _B(mfl) _ _Qm
2min " 27in
r r (m—2) 1 1
= (5o B = Q1) = 5D (29)

2win \27in 2win 2rwin

j—1

2
ro\2 r
=(—) B" 2 _— —— Qi
(27rin) " ; (2min)J s
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ro\™ ri
= (=) B0 - Q0
(27rin) " jzz:‘ (2min)/ il

ri—
= - —~Qm—' 5
/,Z::‘ 2mwin)/ J+l

where BO = [ e~ dx = 0.
Case2:n =0.

1
1
By" = / B(@) = = Q. (30)
0 r

Bu(< x >), (m > 1)is piecewise C*. Moreover, (3,,(< x >) is continuous for
those positive integers m with €2,, = 0 and discontinuous with jump discontinuities
at integers for those positive integers m with €2, #= 0.

Assume first that m is a positive integer with 2,, = 0. Then 3,,(1) = 3,,(0). Hence
B (< x >) is piecewise C* and continuous. Thus, the Fourier series of §,,(< x >)
converges uniformly to (3,,(< x >), and

B (< x >)
1 [ m pi—l .
_ _ . Tinx
- erJrl + _Z: ( Z _(27rin)j mej+1)e
n=—o0o j=1
n#0
1 m rj_l 0 eZﬂ'inx
= —Quy1 + — Q1 X (—j! ; )
r j; J! n;w min)/ 31
n£0
1 il
= ;Qerl + Z TQ,",J'+1BJ'(< X >)
— J!
L Q, x Bi(<x >), for x ¢ Z,
0, for x € Z.
Now, we can state our first result.
Theorem 3.1 For each positive integer I, let
_ r anr—a 1 P
Q —OZ (a)(—n 2 > I—CIICQ!.._CQ!ECIEQ E,,
<a< tertde =
asr 101 2 C, (32)

citcrtte =l
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Assume that Q,, = 0, for a positive integer m. Then we have the following.

1
@ 2 ietoom st ba (S X >)Eq (< x >) - E (< x >) has the
Fourier series expansion

1
Z P EE—— ,E61(<x>)ECz(<x>)'~-EC,(<x>)
Crtcrtte,=m cilep!--- ¢!
— [~ ri7! , (33)
- —_ mTinx
= Qm+1 + Z ( Z (27”")/ m j+1)€ s
e
for all x € R, where the convergence is uniform.
1
(b) Z ————F (<x>)E,(<x>)-E, (< x>)
ciler! ¢! 2
citcertte=m
(34

1 il
= ;Qerl + Z TQm7j+lBj(< x >)
= I

forall x € R, where B;(< x >) is the Bernoulli function.

Assume next that m is a positive integer with €2, # 0. Then, 5,,(1) # G,,(0).
Hence G,,(< x >) is piecewise C* and discontinuous with jump discontinuities at
integers. Thus, the Fourier series of 3,,(< x >) converges pointwise to §,,(< x >),
for x ¢ Z, and converges to

1 1
E(ﬁm(o) + Bn(1) = B (0) + 5 5em

1 1 35)
= Z mE"IECz"'Ec, +§Qm7
crtert et =m
for x € Z.
Now, we can state our second result.
Theorem 3.2 For each positive integer I, let
g 1
o= - —— E.E, - E
l O;r (a)( : cite +-Z+c = cilepl eyl T Ca
_ L (36)
-y ' mEeE
cile!-- ¢!

crtertte =l

Assume that Q,, # 0, for a positive integer m. Then we have the following.
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m j—1

1 - r 2minx
(a);Qm-H + Z (—ngnz—j-%—l)e

n=—00 j=1

n#0
1
_ ch+cz+~»+cr:m WELI (<x >)Ee(<x>)--E,(<x>), for x¢7Z,
- 1 1
Zvl+c'2+»-»+c,:m il el E¢ Ecy---Ec, + EQms Jor x € Z.

(b)
1 " il
;Qm+l + Zl TQm7j+lBj(< X >)

1
= Z ————Eo(<x>) - E(<x>),  for x ¢ L

ciler!-c
citertte=m
1 il
;Qm+1 + E TQm—j-&-lBj(< X >)
— .

1 1

= > —— E E - E, +=Q,, for xel.
ciler! -+l 2

ci+ea+tc,=m

4 The Function v, ,,(< x >)

|
Let ’Yr,m(x)z ch+02+...+6r:m,cl,...’6,21 mEcl (X)Ecz (x)--- Ec, x),(m>r=>=1),
where the sum runs over all positive integers cy, ¢z, -+, ¢, with ¢c; +co +--- +
¢, =m.

Y (%) = >

1
———E 1 (0 E,(x) - E, (x)

Cz PR C
citcr+-+e=m,cp, 00 >1
1
+ > ————E¢,(X)Ee, 1 (X) Eey (x) -+ E, (x)
C1C3 - Cp
crtertete=m,cy, 021
1
+ot > —————E.(x) - Ee, (X)Ee, 1 (x)
— C1Cy - Cr—]
citertete=mer, =1
1
= > B Eq ()
eyt de,=m—1,c2,- ¢, >1 2 r
1
+ > ————E,(x)+ E¢, (x)
02 ... Cr
¢4t =m—1,cp, =1

I D

citeat et 1=m—1cp, 0121

—E () E, (%)
Ci1C2 - Cr—i
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1
+ Z ﬁEcl(x)"'Ec,(x)
ci+cert+te,=m—1,cp, 0> 1 162 r—1
=Y 1w (X) + (m — 1) >
cl DEREEY Cr
¢ttt =m—1,cp, 0> 1
o Eg (x)

=1Yr—tm—1(X) + (m — D)y pm—1(x).

Thus,
Yy X) = Y11 (X) + (M = D)1 (x), (m = 1),

with v, ,-1(x) = 0.
From this, we obtain.

r 1
’Yr,m(x) = _n_/l’}/r—l,m(x) + n_1'7;,m+1(x)~

Let A,y = Yo (1) = 7, (0). Denoting [ 4., (x)dx by d,,,, we have

r
Arm = ——Ar—1,m + _Ar,m-H'
m m

From (39), we can easily obtain

! 1))
/ ’Yr,m(x)dx - E MAr—j+l,m+l~
0

mJt
j=1

Here we note that

1 1
1
arm =/ 'Yl,m(x)dx = _/ Em(x)dxa
0 m Jo

1 1
At =~ (Ept (1) = Ena (O) =/0 En(x)dx.

Ar,m = ’Yrm(l) - /Yrm(o)

- ¥

citcotete=m ey, 021

- ¥

ci+cr+-+c,=m,cy, 0> 1

(Ecl(l) e Ec,(l) - Ecl e Ecr)
Cl ...Cr

Cl---Cy

(_Ec‘1 + 260,01) e (_Ecr + 250,6,—)

255

Ec (x)E.,(x)

(37

(38)

(39)

(40)

(41)

(42)
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1
— E E.---E. 43)
Cl e Cr
citertte,=m,cp, 0 >1
- 1
= ((_1) - 1) E Ecl te Ec,
Cl ... Cr
citertete=m,cp, 021
1
_ -2 Zc‘1+c'2+~-+c,-:m,cl,---,C,Zl ﬁEcl . Ecra for r Odd,
0, for r even.

Remark 4.1 (a) We note here that A, ,, = 0, and hence 7, ,, (1) = 7., (0), for any
even positive integer r and any integer m with m > r.
(b) For r even,

1 3 2j—1
(=D (r)aj-
/ ’Yr,m(x)dx = Z TZJIAV—2J‘+].m+l; (44)
0 -
j=1
for r odd,
r4l
: — (r)aj—2
/ ’Yr,m(x)dx = Z WAFZHZ,mH- (45)
0 -
j=1

AISO, ’Yr,m(l) = rYr,m(O) < Ar,m =0.
Now, we are going to consider the function

1
Yrm(< X >) = > —————E (< x >)Eqy(<x =)+ Ee (< x >),
clca - cr
citertte=mocr, 0 >1
(46)
defined on R, which is periodic with period 1.
The Fourier series of v, ,, (< x >) is
o0
Z C’(lr,m)e%rinx’ (47)
n=—0o0
where | !
C,(,””) :/ Yrm (< X >)e 2T g x :/ 'y,,m(x)e_z’""xdx. (48)
0 0

Now, we would like to determine the Fourier coefficients C{"™.
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Case 1: n # 0.

1
Cr(lr,m) — / Vr’m(x)efbrmxdx
0

1 1 1 A
= ——[%m(x)e_zm'”‘]o + / Vﬁ,m(x)e_zm’”‘dx
0

2m 2win
1 1 |
T 2min " 2min / (V’erl,m,l(x) + (m — I)Wr,mfl(X))e’zmnxdx
m—1 1
= _C(rm 1) C(rfl,mfl) _ A,
2win " t 2nin 2min " 2min "
— m—1 (m__zc(r,m—Z) + Lc(r—],m—z) _ 1 A 71)
2win \ 2win " min " iy B
Lc(r—l,m—l) . 1 Ay
27Til’l n 27”” s

2

257

(m—"12 rm—=1) 1 im - 1); A
_ c 2)+Z S c—tm=) Z Y

(27Tln)2 2min)/ 2rin)/

m—r

_( — Dm—r (rr)+zr(m 1)] 1 Ccr- l'm_'i)_z(m_l)j71

@rinyn— " @rimyi " S @rin
" =D iy e m—= 1)
=y M Doy oy e Dy
= mwin)/ = 2mwin)/ ’
(49)
Here we need to note that
1 1 r )
C’(lr,r)=/ (X_E) e—27rmxdx
0 1 1\ 1\ G0
—_ (_ Y )_i_LC(r—l,r—])
2min \\ 2 2 2min " ’
1, 1,
Arr =2 (1) = 7r(0) = ()" = (=3 (51)
In addition, we can show that, for n # 0,
1! ,
cm = —/ E,(x)e ™" dx
m Jo
(52)

_ _z (m)j 1 )
- (27rln)1 m=jtl

For n # 0, (49) together with (52) determines all C,(l”") recursively.



258 T. Kim et al.

Case2:n =0.

1 r i—1
. 1) (),
cirm = / oy = ST ity (53)
0

mJt
j=1

Yrm(< X >), (m >r > 1)is piecewise C*. In addition, 7, , (< x >) is contin-
uous for those integers r, m with A,,, = 0 and discontinuous with jump discontinu-
ities at integers for those integers r, m with A, ,, # 0. We recall here that A, ,, = 0,
and hence 7, ,, (1) = 7,,,(0), for any even positive integer r and any integer m with
m > r. Assume first that A, ,, = 0, for some integers r, m with m > r > 1. Then
Yr.m (1) = ¥.m(0).Hence 7, , (< x >) is piecewise C* and continuous. Thus, the
Fourier series of v,,(< x >) converges uniformly to 7,,(< x >), and

oo
(< x >)=CI™ + Z Clrm 2iny

n=—0oo

n#0

where C(()r’ is given by (53), and C""™, for each n # 0, are determined recursively
from the relations (49) and (52).
Now, we are ready to state our first theorem.

Theorem 4.2 For all integers s, withl > s > 1, we let

1
A= (=" =1 > ———E, - E,,.

C .. C
citcattes=lcp, - ,c0>1 1 $

Assume that A,,, = 0, for some integers r, m withm > r > 1. Then we have the
following.

Zc,+c2+---+c,.=m,c. ol T ——E. (< x >)---E, (< x >) has the Fourier series

expansion
1
Z ———E. (<x>)E, (<x>)
crtcoteter=m,cy, e 0 >1 Cp---Cr
C(r \m) + Z C(V m e 27me
n=—00
n#0

i),
where CJ™ =2 (UM#A,,H],,,H, and C\™™, for each n # 0, are deter-

mined recurszvely from

m—r+1 m—r+1

— 1. . -1
Clgr,m) — Z r(m )_J 1C£r71'm71) — z uAr,m—j+l» (54)
j=1

o (2min)’ (2win)J
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and
2~ (m)j
clm = =3 L, . (55)

m (2min)J

Here the convergence is uniform.

Next, assume that A, , # 0, for some integers r,m with m >r > 1. Then
Yr.m (1) # v.m (0). Hence 7, , (< x >) is piecewise C* and discontinuous with jump
discontinuities at integers. Then the Fourier series of v, ,,(< x >) converges point-
wise to ¥, (< x >), for x ¢ 7Z, and converges to

1 1
5 rm (@) +9m (1)) = 9w (O) + 2 Arm

1 1 (56)
= Z —Ec1 e Ec,. + EAr,mv

C e C
citcr++e,=mcy, 0> 1 1 r

for x € Z.
Hence we can now state our second theorem.

Theorem 4.3 For all integers s, withl > s > 1, we get
N 1
Ay =((=D" =1 E —E; - E..
Cl PR C‘Y
citeattes=lcp, =1

Assume that A, ,, # 0, for some integers r, m with m > r > 1. Then we have the
following.

Let C{™™, C&™ (n # 0) be as in Theorem 4.2. Then we have the following.

00
C(()r,m)+ Z C’(Zr,m)eZﬂ'inx

n=—0oQ
n#0
1

) X etettammen o1 mog Ea (X >) - Eq (< x >), for x ¢ Z,
= 1

D st ey o] B Ee + 43000, for x € Z.

(57)
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On a New Extension of Caputo Fractional
Derivative Operator

1.0. Kiymaz, P. Agarwal, S. Jain and A. Cetinkaya

Abstract In this paper, by using a generalization of beta function we introduced a
new extension of Caputo fractional derivative operator and obtained some of its prop-
erties. With the help of this extended fractional derivative operator, we also defined
new extensions of some hypergeometric functions and determined their integral rep-
resentations, linear and bilinear generating relations.

Keywords Caputo fractional derivative + Hypergeometric functions *+ Generating
functions - Integral representations
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1 Introduction
In [2], Chaudhry et al. presented the following extension of Euler’s beta function
! 1 1 (;“)
B,(x,y) ::/ N — )Y e\ dy, @))
0

where 9t(p) > 0. Then in [4], Chaudhry et al. used B, (x, y) to extend the hyperge-
ometric functions as
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o0
e ) @ By(btn,c—b) ,
Fpla,b;ciz) == n Bbc—b)
n=0 ’

where p > 0, N(c) > R(b) > 0, and | z |< 1. Here, the symbol (a), denotes the
Pochhammer’s symbol which defined by

I'(a +n)
a), = ———, (a)y:=1.
(a) r@ (@)o

Afterward, in [8] Ozarslan and Ozergin obtained linear and bilinear generating
relations for extended hypergeometric functions by defining the extension of the
Riemann-Liouville fractional derivative (RLFD) operator by using the similar para-
meter with (1) as

m

d
DI f(2) = D f (@)
dn 1 : b1 ,(75)
B I . p+m—1 _\iz—n
=T [F(—u—i—m)/o (z—1) eV e/ f(Dde g,

where R(p) > 0and m — 1 < R(p) < m.
Very recently, in [6] Kiymaz et al. used the same parameter to define the extended
Caputo fractional derivative (ECFD) operator as

DIP f(2) = F(m;—li)/o (z— t)’”*#*le(%)%f(t)dr, 2)

where fi(p) > 0and m — 1 < R(w) < m.Inthe case p = 0, ECFD reduces to clas-
sical Caputo fractional derivative (CFD), and also when y=m € Ny and p = 0,
D;”*O f(2) := f™(z). Itis obvious that these extensions given above coincide with
original ones when p = 0.

Another extension of Beta function which is given by Choi et al. in [5] is

1
B, (x,y) = / FA =0 e ay, 3)
0

where min{M(p), N(g)} > 0. Note that when p = g and p = g = 0, the extension
of Beta function (3) reduces to the extended Beta function (1) and the classical Beta
function, respectively.

Finally in [1], Beleanu et al. defined a new extension of RLFD operator, by using
the similar parameter in the definition of generalized Beta function (2) as
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m

d
DI {f(2); p,q} = ao

dm 1 < —pZ Z
R _ pyem=l (=)
ao [F(—M i /0 (z—1) e f(t)dt] ,

D" [f(2): p.q]

where min{0(p), N(g)} > 0andm — 1 < R(u) < m. They also studied their prop-
erties in a same way with [8].

Motivated by the above works, in this paper we give a new extension of CFD
operator, by using the similar parameter in the definition of generalized Beta function
(3) and calculate the extended fractional derivatives of some elementary functions.
Furthermore, we present extensions of some hypergeometric functions and their
integral representations, and obtained linear and bilinear generating relations for
extended hypergeometric functions.

2 New Extensions of Hypergeometric Functions

In this section, we introduce the new extensions of Gauss hypergeometric func-
tion , F, the Appell hypergeometric functions F;, F5, and the Lauricella hypergeo-
metric function Fj. Throughout this paper, we assume that m € N and min{R(p),
N(g)} > 0. The reader also should note that

(i) when p = ¢, the following definitions (4)—(7) and (8) reduce to the correspond-
ing definitions (2.1), (2.2), (2.5), (2.6) and (3.1) which s given in [6], respectively,

(ii)) when p = g = 0, the following definitions (4)—(7) and (8) reduce to well-known
Gauss hypergeometric function , F;, Appell functions Fi, F», Lauricella function
F3 and CFD operator, respectively.

Definition 1 The extended Gauss hypergeometric function is defined forall | z |< 1

as
o0
(@n(D)y Bpgb—m+n,c—b+m)7"
Fi(a,b;c;z3p,q) = ’ =, 4
2hila biezip.g) Z;(b—m),, Blb—mc—b+m) nl @)

where m < N(b) < R(c).

Definition 2 The extended Appell hypergeometric function is defined for all | x |<
1,]yl< las

Fi(a,b,c;d;x,y; p,q) =

i @k (D)n(©x Bpgla—m+n+k.d—a+mx"y* s
o @—m)ugg B(a —m,d —a +m) n! k!’

where m < N(a) < N(d).
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Definition 3 The extended Appell hypergeometric function is defined forall | x | +
|y|<1las

FZ(a,b7C§d,e;xvy;p’q) =

ii [ (@nik D)@k Bpgb—m+n,d—b+m)

== b —m),(c —m)y B(b—m,d —b+m)

Bp,q(c—m+k,e—c+m)x”yk ©)
B(c —m,e —c+m) nlk! |’
where m < N(b) < R(d), and m < R(c) < N(e).

Definition 4 The extended Lauricella hypergeometric function is defined for all
x| <1,y < 1,|z] < 1as

o0
Fi(a.b.c.dieix.y.zip.q) = >
n,k,r=0

|: (a)n+k+r (b)n (c)k (d)r

(@ — m)pyisr

B(a—m,e —a+m) n! k! r!

Bp,q(a—m+n+k+r,e—a+m)x"ykz’] ™

where m < N(a) < N(e).

3 A New Extension of CFD Operator

The classical CFD operator is defined in [7] as

1 1 : m—p—1 a"
D" f(z) ::F(m——,u)/o (z—1) Wf(f)dl,

where m — 1 < R(u) < m.
Inspired by the same idea in [1, 6], we introduce a new extension of Caputo
fractional derivative (NECFD) operator as

—pz -

1 z vr d™
Df {f(Z), D q} = F(m——‘u)/o (z — l‘)m_u_le(f_’-j)dwf(t)dl, )

where m — 1 < R(p) < m.
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Now, we begin our investigation by calculating the NECFD’s of some elementary
functions.

Theorem 1 Letm — 1 < N(pn) < m, and RN(u) < N(N) then

FA+ DB, ;(A—m~+1,m — p)

D'z p.q} = .
Z{Z pq} FA—pu+1D)BA—m+1,m—p)
Proof With direct calculation, we get

1 2 —pr_ gz d™

D2 g} = [yt g,
4 {Z p q} F(m _ N) /O (Z ) ¢ dtm

1 raA+1 ‘ —pz_ gz
_ A+1) / (z — t)m—u—]t/\—me(f_zj)dt
Fm—pTA=—m+1) /o

A=pt T\ 1 1 —r_ 4
— Z ( + ) / (] _ u)m—u—l,/t)\—me(T—m)du
Fm—-—pwT'A=m+1) Jy

A+ DB, A —m+1,m— )

= A
FrA=—p+DBA—m+1,m— )

Remark 1 Note that D! {ZA; D, q} =0forA=0,1,...,m—1.

The next theorem expresses the NECFD of an analytic function.
Theorem 2 If f(z) is an analytic function on the disk | z | < p with its power series
expansion f(z) = ZZOZO a,7", then

DI {f(2): p.q} = > a,D!{z": p.q}
n=0

wherem — 1 < R(p) < m.

Proof Using the power series expansion of f, we get

L (o) 5, 4
D'“’ : D, - —t m—=p= e n—tndt.
z[f(z) P q] r(m—u)/o (@ -7 e ;a drm

Since the power series converges uniformly and the integral converges absolutely,
then the order of the integration and the summation can be changed. So we get,
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[ee]

Dg[f(z);p,q] =Z (I‘(m #)/ (z — tym T ’)Tt"dt)

n=0

o0
= > @D p.a}.
n=0

The proof of the following theorem is obvious from Theorems 1 and 2.

Theorem 3 If f(z) is an analytic function on the disk | z |< p with its power series
. [e') n
expansion f(z) = Y, anZ", then

D' {2 f(2): p. g}

)
Zaan {Z)H—n—l; p’q}
n=0

B C(\)zA+! > u MNn BpgA—m+n,m— u)
FO— S 0=, BO—m+nm—p

o]

F(A)zH*lza WV BpgQO—m+nm—p
FA—pw) & A=m)y  BA—mm—p

wherem — 1 < RN(pw) <m < R(N).
The following theorems will be useful for finding the generating function relations.

Theorem 4 Letm — 1 < R(A — p) <m < R(N), then

F(w S GA=my  BA—mpu—rtm) nl
T
=t heXmnpa )

for| z|< 1.

Proof 1f we use the power series expansion of (1 — 7)™ and (4), we get

—u — — —u - - Zn
DX M1 —2)"% p.g} = D) lz* > (oz)n;;p,q]
n=0 :

o (@)

n!

D/\ ;LP{Z>\+H I’p q}
n=0

i(a),, 1“(A+n)Bp,q(A—ern,m—AJFM)ZW_1
— n! T'(p+n) BAA—m+n,m—A+p)
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o) Z“’“i (@)a N BpgOA —m+n,m=A+p) 2"
(p) (1) BA—m4+n,m—\A+p) n!

T ”"'i (@nNn BpgOA—m+n,p—=A+m)"
TTW S Q=m, BO—mp—Atm al

_ T

=L P, X
1_,( )Z 201 (0 A5 5 25 py q).

Theorem 5 Letm — 1 < N\ — p) < m < R(N), then

DQ*“[ZHU —a) U —b2) P pg

_ T e z Wik @n Dk BpgA—m+n+k.p=A+m) @) bk
F(u) n,k=0 A —m)yqk B\ —m,pp—A+m) oK

for|az|< land| bz |< 1.

Proof Using the power series expansion of (1 — az)™®, (1 — bz)™?, and (5), we get

D;‘iﬂ[z/\_l(l —az)” (1 — bz) P, P,Q}

00
:D?_# |ZZ (C;)'n (ﬂ?k nbk An+k—1. p,q]

n=0k=0

_ z (@n Bk KD A ,u{ An+k—1

al k! ’pq}

n,k=0

_ Z (a)p (ﬂ)k nbkF()\+n+k)qu()\ m4n+k,m—A+p) Sbnk—1

n! k! FrA—m4+n+k)I'(m— X+ p)
n,k=0

Jey =l Z Mtk (@n Bk BpgO\ —m+n+k,m—X+p) (az)" (b2)*

F(u) 0 A —m)ptk BA—m,m— X+ pu) n! k!
= EE)\; HYRL O\ au Bs s azs bz p, q).
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Theorem 6 Letm — 1 < N\ — p) < m < R(N), then

D?‘”[ZA_I(I —az) (1 —=b2) (1 =) p, q]

_ T i Pntetr (@n Bk Nr BpgA—m A nt+k+rp—A+m
T(n) Bl (N — m)pptr B\ —m, pp—X+m)
(az)" (bz)k (c2)"

T TR A

forlaz|< 1| bz|<land|cz|< 1.

Proof Using the power series expansion of (1 —az)™, (1 — b2)~?, (1 = cz)~7, and
(7), we get

D?_M[Z/\_l(l — az)_a(l — bZ)_‘d(l - CZ)_’Y; p; q}

_ D> ,tlzzi (@) <ﬁ>k O ugter prnsirt, ) q]

! r!
nOkOrOn ’

_ i (@)n (ﬁ)k Mr a"bre rD)\ u[ AMn+k+r—1

al kAl ’pq]

n,k,r=0

_ i (@n Bk Dr

TR
n,k,r=0
FA+n+k+rByA—m+n+k+r,m—X+p) et —1
FA=—m4+n+k+r)['(m— X+ p)

oo

_ T el Z Mntkar (@n (B (V)r BpgA—m+n+k+r,m— X+ p)
F(M) k0 A = mM)ntitr BA—m,m— X+ p)
(az)" (b2)* (c2)”
TR TR
ey

/11 3 . e e
F( ) FD()\,OK,/Q,’Y, /%aZ, bZ,CZ, P,‘I)

Theorem 7 Letm — 1 <R\ — p) <m < R\ and m < R(B) < N(y), then

X
DX N1 =) F (a Bivig— P q);p,q}
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F(A) " 122[ (O‘)n-ﬁ-k(ﬁ)n()\)k Bp.q(ﬂ_m“‘nv'y_ﬂ‘i'm)
T EE | G-mu—my BB —m.y— (4 m)
BygAN—m+k, pn— )\—l—m)x”k]
B\ —m,pu— XA+ m) nlk!

T
)

for|x|+z|< 1

Py BN, 1 X, 25 L q). (12)

Proof Using the power series expansion of (1 — z)~® and Eqgs. (4) and (6), we get

_ _ _ X
D} “[Z)\ "1 -2 ”2F1( ik wty 2 );p,q}

o0

— DA A=l _ -« (@) (B)n Bl’f‘l(ﬂ_m'i'”v’}/—ﬁ-i-m) X n.
=D ”{z (I-2) g(ﬁ—m)nn! B(B—m,y— B +m) (l—z) ,p,q}

_ pA—p ) A1 _ N—a—n < (a)n(ﬁ)n Bp,q(ﬂ—m-i-n,'y—ﬂ-i-m)ﬂ'

= D) {z (1-2) ;)(ﬁ_m)n BG—m o —Btm a4
&, (@B Bpg(B—mtny=B+m " .

Z( —m)p BB —m,y—B+m) n!DZ #{Z =2

p.a]

F(A) o 122[ (@) nk (B (N Bp,q(ﬁ_m+nv7_ﬂ+m)

T S GomaO—me BG—my—G+m

Bp g\ —m~+k, p— X+ m) x"zk
B\ —m,p—A+m) nlk!

_ T

#F A
F() 200, B, Ay, s X, 25 Py q).

4 Generating Function Relations

In this section, we use the equalities (9), (10), and (12) for obtaining linear and
bilinear generating relations for the extension of hypergeometric function , Fj.

Theorem 8 Letm — 1 < R(A — p) <m < R(N), then

n <
Z(n) 2Fiatn Xz p gt =1 -0 (a,/\;u;:;p,q)

n=0
(13)
where |z| < min{l, |1 —t|}.
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Proof Taking the identity

z —Q
[A—-2)—t]*=10—-01"" (1 — )
n [12] and expanding the left-hand side, we get

oo a)n N t n_ . z —«
> ora-o (i) =a-0(-75)

when |f| < |1 — z|. If we multiply both sides with z*~! and apply the NECFD oper-
ator, we get

D?_”{Z%ZA_](I 27" p, q}

n=0

—a
— —a  A— Z
:D?l[(l—l‘) ZAI(I—:) ;p,q].

Since |t] < |1 — z| and R(A) > R(w) > 0, it is possible to change the order of the
summation and the derivative as

Z (i)l’l D/\ 11{ A— l(l )—a—”; p’q}t” = (1 — t)—(),

n=0
Df\iu A=l 1 - < ) ) .
z HZ ( 1—: p.q
So we get the result after using Theorem 4 on both sides. d

Theorem 9 Letm — 1 < N\ — p) < m < R(N), then

> O RGn xzpg = (-0, (. cimz 75 ma)

n=0

1
where |t| < et

Proof Taking the identity

—a __ Q@ a -
== =1-1) (”1_;)
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n [12] and expanding the left hand side, we get

oo

(a)n n,an __ o\« . —zt -
> A= == (1 1-;)

n=0

when |f| < |1 — z| over minus 1. If we multiply both sides with z*~!(1 — z)~7 and
apply the NECFD operator, we get

D {Z (%ZHQ — 71— 2" p. q}

n=0

e _ —zt\ "
=D?_”l(1—t)“‘zA '(1-2) ﬁ(l— 1_t) ;p,q}~

Since |zt| < |1 — ¢| and M(A) > R(w) > 0, it is possible to change the order of the
summation and the derivative as

an L - n n
Z()Dx;{xl(l O pg)t
n=0 ’
—a — L - - —u -
=(1-1 D?‘[zA 1(l—z)ﬂ(l—l_t) :p,Q]-

So we get the result after using Theorems 4 and 5. (]

Theorem 10 Letm — 1 < R(B—7) <m < R(B) and m < R(N\) < N(w), then

()
Z FaF (@A sz pg)aFi (= B us pag)
n=0 !

Z —ut
=1_t_aF >\ ) 7
z(a 5#71 e pq)

Proof If we take t — (1 — u)t in (13) and then multiply both sides with u”~!, we
get

> O it X5 g (0 =
n=0 :

f—1 —a <
=u 1—(1—u) F VA ————— P, .
W= (=] 21(a ”1_(1_u>z”)
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Applying the NECFD D.J" to both sides and changing the order, we find

o

N (e
Z(n)'nZFl(Oé-l-n,/\;N;Z;P,‘I)DE T w g
n=0 "

65— — _ Z
= DM v [Mﬂ 1[] — (1 —M)t] azFl (Oé, )\, JZ m,p,q),p,q}

when |z| < 1,

II’T';t| < land |]—_[| + |1“—_'t| < 1. If we write the equality like

o0

)y B—v 5— n n
Z(n) 2Rt X sz po ) D) {u TN =) pog )

!
n=0
. —ut 17¢ =
=D/ {u 1 - Fil e ———ip.q )i p.q
1= e

and using Theorems 4 and 7, we get the desired result. |

5 Further Results and Observations

In this section, we apply the NECFD operator (8) to familiar functions e* and
2F\(a, b; c; 7). We also obtain the Mellin transforms of some NECFD, and we give
the integral representations of extended hypergeometric functions.

Theorem 11 The NECFD of f(z) = €° is

el X _n

Z
Z—'Bp,q(n +1,m— p)

De*;p.qt = ———
< C'(m—p) “—n!

forall z.

Proof Using the power series expansion of e* and Theorem 2, we get

o0

L Z 1 (L
D!'{e*; p,q} = Z ;Dg {z"; p. q}
n=0 "
o0

'+ DB, ;(n—m~+1,m—p) "¢
'h—p+1)Bn—m+1,m—pu) n!

n=m
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> Fn+m+1)B,,(n+1,m—p) """
“= F(n+m—u+l)B(n+l,m—u)(n—i—m)!
- B m+1,m—p).

m — m§: p g

Theorem 12 The NECFD of , Fi(a, b; c; z) is

@n () "
©m T —p+m)

.§:GHWW®+m% Bp(n+1,m—p) 2"
(c+m)y(l—p+m), B(m—pn+1)

D”[zFl(a b; c; 2); p, f]]

n=0

for| z|< 1.

Proof Using the power series expansion of , F (a, b; ¢; z) and making similar cal-
culations, we get

o (@n(b)y 2"
D{{yFi(a, b; c;2); p,q} = DY [Z (@) () Z—; p,q]

|
=0 ©n n!

(@)n(b )n

D' {z"; p,q}

@u(B)a T+ DByg(n—m+1,m— p)
@un! Th—p+1D)Bm —pu,n—m+1)

n—p

e

_ Z (DntmOngm T +m+1DBpgm+1,m—p) =i
= ©ngmm+m)! Tn+m—p+1)Bm —pu,n+1)

C@uB) fi(mmmw+mn Bpg(n+1,m—p) 2"
T ©On TU—ptm & ctmy(—ptm, Bm—pn+l)

O

The following theorem is about the integral representations of new extensions of
hypergeometric functions.

Theorem 13 The following integral representations are valid
1

1
F , b; L7 D, — tb—m—l 1—¢ c—b+m—1
2Fi(a, b;c;z; p,q) B —mc—bim Jo [ ( )

e(rp—lqr)2F1(a,b;b—m;zt)]dt, (14)
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1 1
F ,b, ;d; Ly p, — ta—m—l 1—¢ d—a+m—1
@, b,c;d;x, y; p,q) B(a_m’d_a+m)/0[ (I=1)
e(%p_%)Fl (a,b, c;a —m; xt, yt)]dt, (15)
1

Fy(a,b,c;d, e;x,y; p,q) =
2a,b,c;d, e;x, y; p,q) B(b—m,d —b+m)B(c—m,e—c+m)

1 rl
/ / {tb—m—luc—m—l(l _ t)d—b-l—m—l(] _ u)e—c+m—l
0 JO

—P_ 4 _pP_ _q_
e(’ 1=t u 1”)Fz(a,b,c;b—m,c—m;xt,yu)}dtdu.
(16)

Proof The integral representations (14)—(16) can be obtained directly by replacing
the function B, , with its integral representation in (4)—(6), respectively. O
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An Extension of the Shannon Wavelets
for Numerical Solution of
Integro-Differential Equations

Maryam Attary

Abstract In this work, an extension of the algebraic formulation of the Shannon
wavelets for the numerical solution of a class of Volterra integro-differential equation
is proposed. Our approach is based on the connection coefficients of the Shannon
wavelet and collocation method for constructing the algebraic equivalent represen-
tation of the problem. Also, the Shannon approximation is applied to solve one type
of nonlinear integral equation arising from chemical phenomenon. An analysis of
error for the problem is given. The obtained numerical results show the accuracy of
the presented method.

Keywords Integro-differential equations - Shannon wavelet - Numerical
approximation of solutions

2010 AMS Math. Subject Classification Primary 45J05 - Secondary 34K28

1 Introduction

Integral, integro-differential, ordinary and fractional differential equations are used
in modelling problems of engineering and science fields, including mathematical
biology, electromagnetic theory, potential theory and chemical engineering, see
[1,2,5,7,8, 11, 14] and references therein.

The main purpose in this article is to develop and to provide a numerical algorithm
based on the coefficients of the Shannon wavelets for the following form of integro-
differential equation

1 X
> T x) = f(x)+/ k(x, Du(t)dt, (1)
i=0 ¢
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u(a) = ao,

where I'; are constants, k and f are given functions and u(x) is a solution to be
determined. Noting that for I'j = 0, (1) be transformed to integral equation.

Over the past few decades, the numerical solvability of these type of equations
has been studied intensively by many authors, such as Chebyshev spectral solution
[6], rationalized Haar functions [12] and Sinc-Legendre collocation method [13].

Wavelets are very powerful and useful tool in data compression, signal and oper-
ator analysis. The real part of the harmonic wavelets is Shannon wavelets. These
wavelets can be used to study frequency changes as well as oscillations in a small
range time interval [4].

This paper is organized as follows: Sect. 2 introduces some basic definitions and
preliminaries of the Shannon wavelets. We derive formulas for a class of IDEs and
give a numerical scheme based on proposed method in Sect.3. Error analysis of
our method is considered in Sect.4. Finally, in Sect.5, we report several numerical
experiments to clarify the efficiency and accuracy of the proposed method.

2 Preliminary Definitions

Here, we give some basic definitions of the Shannon wavelets family [4, 9]. The Sinc
function is defined on the whole real line by:

sin(7x)
=, x#0,

Sinc(x) = H 1 =0

The Shannon scaling functions and mother wavelets can be defined as:

, sin T2 x — k)

pixx) = 2i128inc(2ix — k) = 27/ T =0 j. keZ,
sinm(2/x —k — 1) —sin27(2/x —k — 1
byt = 2280 ) il ) kez
T(2/x —k—3)
we recall the following theorem from [3]:
Theorem 2.1 Ifu(x) € Ly(R), then
o0 o0 o0
u@) = D o) + D D Biathjxx), @)
k=—o00 Jj=0 k=—00
with
o0
or =<t us >= [ utu(dx, 3)
—00
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Pik =<u,Pjx >=/ u(x)hjr(x)dx. 4)

Using a finite truncated series of the above theorem, we can define an approxi-
mation function of the exact solution u(x) as follows:

u(x) =~ Z ak¢0k<x)+z Z Bixthj (). (5)
j=0k=—M

The nth derivatives of u(x) in terms of the Shannon wavelets can be written as
(see e.g. [9] for further details):

u® (x) ~ Z akso(">(x>+z Z Bt (x), 6)

Jj=0 k=—

on the other hand, we have the following relations [4]:

M
eon) = D A eon(x) %
h=—M
M .
7/’;},113(75) = Z Ve (). (8)
h=—M
Therefore, (6) rewritten as:
M M
u(n>(x) x~ Z oy Z )\ <P0h(x)+z Z Bix Z 'Y;E;li)jj%h(x) 9)
k=—M  h=—M =0 k=
where
( l)k —hi Z” L[(_l)v _ 1] k # h
) 2 5=l Gl (k — byt ’ ’
Akh = ingntl (10)
— n D", k=h,
‘27r(n+1)[ + (=D"]
anJ" n ( l)n I’I.!ﬂ-m(zm — 1) [( l)m 1] k#h
)jj 2 m=l ml[i (h — k)J—m+1 ’ ;
- (11)
Vch snjn_n+l
2T e - k=h
2m(n + 1) ’ -

(n)jj

which )\,&h) and ~y,,””” are known as the connection coefficients.
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Moreover, it is

%Sll)jj — 2n<‘j_l)’7,§’;l)ll. (12)

3 Numerical Treatment of the Problem

In this section, we will obtain formulas for numerical solvability of (1), based on the
previous results. We define an approximation function u (x) as follows:

i (x) Z o Z A,i;m(xwz Z Bjk Z Yo i) (13)
-M

Jj=0 k=—

By takingn = 1in (10), (11) and using simple computations, we obtain the following
relations for A{}) and ~{;”’:

G ) . k#h
A i k#Fh,_mii _ (h k), , 14
kh 0, k=h, Vih 0, k=h, (14)
and due to (12), we can write 'y( Vi = 2l=Ds O for j > 1.

Now, we are ready to apply the obtalned results for constructing the algebraic
equivalent presentation of (1). Equation (1) can be rewritten as:

Fou(x) + Tyt () = £(x) + / ke, Du(t)dr,

by substituting (5), (13) and (14) in the above equation, we have:

Z ak<P0k(x)+Z Z Bjathjx(x)

j=0k=—M

+ T z o Z )\/(ch)QOOh(x)"'Z Z Bk Z Vzih)”% n(x)
—-M

Jj=0 k=—

=+ [ ke Z oo+ Z B x(0) | d,

Jj=0k=—
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and by rearranging the above equation based on unknowns ay and 3; ., we get

M X
> [FWOk(X)-FFl z M po.n(x) — /k(x»l)sﬂo,k(t)dt:| 15)

k=—M h=— 4

+Z Z ﬁ,k[row,kuwrl Z Yo (x) — / k(x,zw,v,k(r)dz} = f@).

j=0k=—M @
We may set
M X
— ()
@ (x) = Lopos(¥) +T1 D A won(x) — / k(x, o (t)dt,

h=—M a

M X
W) = Do) + T > () — / k(x, 0 (1)t

h=—M
therefore, we can write (15) as:
Z akd>k<x>+z Z BiaWjx(x) = f(x). (16)
j=0 k=—M

For obtaining (2N + 1)(2M + 2) unknowns «; and 3;x, we take x = x; for i =
., 2N 4+ 1)(2M + 2) — 1, where x; be collocation points. So, we have

Z akcbk(x,)+z Z BiaWjx(x) = f(x). (17
j=0 k=—
On the other hand, u(a) = ay can be written as
Z ak¢0k(a)+z Z Bk i(@) = ap. (18)

According to above equations, a system of (2N + 1)(2M + 2) linear equations is
obtained. By solving the resulting system, unknowns oy and 3; ; can be determined
and so the approximate solution u(x) will be obtained.
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The following algorithm summarizes our proposed method:

Algorithm 1. The construction of Shannon method for a class of IDEs

Step 1. Input:

Lo, Ty, f(x), k(x, 1), wo.n(x), ¥jn(x),a, ap.
Step 2. Choose N, M
Step 3. Compute:

_ =Dk k£h ., 2/ k#h
AD i k#Fh, _wii _ | aon- ;
= o, k=h, 0, k= h.
Step 4. Compute @y (x;), W; c(x;), f(x;);fori=1,..., QN +1)2M +2) — 1;
Step 5. Compute «y and 3; x from (17) and (18);

Step 6. Set: u(x) =~ 17, axpor(x) + Z?’:o S Bixthik(x).

4 Error Analysis

In this section, we will provided a convergence analysis of the numerical algorithm
for a class of integro-differential equation (1).

Theorem 4.1 Assume that ii(x) be the approximate solution of Eq.(1). If uV(x) e
L, (R), then the obtained approximation solution of the proposed method converges
to the exact solution, where oy and 3; i are given in Theorem 2.1.

Proof Note that

00 N—-1 oo
Hx)= > <u.ox > pox@)+ D D <uhip>vix) (19
k=—o00 j=0 k=—00

N-1 e8]

= z Z <u,Yjr > Vj(x).

j=—00k=—00
Due to [9], the following relation holds

N—-1 oo

IDP ) 30 D0 <tk = Y —u@) |l = 0, asN — oo,

j=—00k=—00
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or

[ Z <u, ¢0k>¢0k<x>+z Z <u, i > YIx) — <"><x>}||ﬁo,

j=0 k=—00

as N — oo,

according to definitions of oy and 3; x in Theorem 2.1 and Eqs. (7) and (8), forn = 1
above relation can be written as

Jim_ Z au Z Akhwo;,(xwz Z Bjk Z Yo P i) | = u®x),

h=—o00 Jj=0 k=—o00 h=—00

which proves the theorem. (I
Theorem 4.2 Let u;}) (x) be the first-order derivative of the approximate solution
of Eq. (1), then there exist constants C| and C, independent of N and M, such that

me—ﬁﬁuﬂgmum—M—4y+mM+1»
—C [ 2L =M = D) N+ D],

where Cy = Max{| >, >, )\,(clh)|}, Cr=Max{| >, >, v,iil)j‘jl} and M, N refer to
the given values of j and k.

Proof See [10].

Detailed analysis of the proof of this theorem can be found in [9, 10], so we refrain
from going into details.

5 Numerical Results

In this section, several test problems are considered to demonstrate the accuracy of
the proposed method.

Example 5.1 Consider the following equation

u'(x) = 2u(x) = f(x) + [y k(x, Hu(t)dt,

4 3

ﬂmzun—%—%, (20)
k(x,t) =x%+1,

1(0) = 0,

with the exact solution u(x) = x.
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Example 5.2 Consider the following equation

with the exact solution u(x) = e*.

w (x) = 3u(x) = f(0) + [ kx, Du@)d,
f(x)=—-1+x—2xe* — ¢,
k(x,1) =x +t,

u) =1,

M. Attary

21

The computational results of Examples 5.1 and 5.2 have been reported in Tables 1
and 2, to show the accurate solution of mentioned algorithm. The exact and approx-
imate solution of these examples for different values of M and N are compared in

Figs. 1 and 2.

Example 5.3 Consider the following equation with the exact solution

Table 1 Numerical results of
Example 5.1 using Shannon

approximation

Table 2 Numerical results of
Example 5.2 using Shannon

approximation

u(x) = 1 — sinh(x).

u(x) = f(x)+ [y k(x, Hu(t)dt,

x2
f(x)=1—x—7, (22)
k(x,t) =x —1t.
X Absolute errors
M=1N=3 M=2N=4
0 1.11 x 10716 0
0.2 3.50 x 1072 3.43 x 1072
0.4 9.33 x 1073 2.57 x 1072
0.6 1.26 x 107! 3.65 x 1073
0.8 2.92 x 107! 2.05 x 1072
1 4.08 x 107! 4.65 x 10~
X Absolute errors
M=1N=3 M=2N=4
0 2.20 x 10716 1.11 x 10716
0.2 6.50 x 102 9.62 x 1072
0.4 2.09 x 107! 6.13 x 1072
0.6 4.16 x 107! 473 x 1073
0.8 6.45 x 107! 1.48 x 1073
1 8.40 x 107! 1.80 x 107!
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1.0

0.8

0.0 0.2 0.4 0.6 0.8 1.0 0.0 0.2 0.4 0.6 0.8 1.0

Fig. 1 Exact and approximate solution of Example 5.1 for different values of M and N using
presented method

“00 02 04 06 08 10 00 02 04 06 08 10

Fig. 2 Exact and approximate solution of Example 5.2 for different values of M and N using
presented method

Table 3 Numerical results of Examples 5.3 and 5.4 using Shannon approximation

X M=1,N=1 M=2N=3

Example 5.3 Example 5.4 Example 5.3 Example 5.4
0 6.98 x 1074 1.25 x 1074 232 x 10710 3.51 x 10711
0.2 3.62 x 1077 4.79 x 107° 2.46 x 10~13 420 x 10714
0.4 1.73 x 1073 1.10 x 107 543 x 10713 7.71 x 10714
0.6 229 x 1073 8.40 x 1077 8.40 x 10~ 13 1.12x 10713
0.8 6.79 x 107> 5.67 x 107° 1.16 x 10712 1.44 x 10713
1 1.89 x 1073 2.56 x 1074 1.19 x 10710 1.74 x 1071

Examples 5.3 and 5.4, which are obtained by taking I'; = 0, are integral equations.
The numerical results of these examples are reported in Table 3. Also, Figs.3 and 4
show the exact and approximate solution of Examples 5.3 and 5.4 for M = 2 and
N = 3, respectively.
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Fig. 3 Exact and
approximate solution of
Example 5.3 for M = 2 and
N = 3 using presented
method

Fig. 4 Exact and
approximate solution of
Example 5.4 for M = 2 and
N = 3 using presented
method

Table 4 Numerical results of

Example 5.4 using Shannon
approximation

Example 5.4 Consider the following equation

with the exact solution u(x) = cos(x).

Absolute errors

N=4 N=5

0 2.64 x 107° 2.61 x 107?
0.2 1.19 x 10~8 1.16 x 10710
0.4 8.70 x 10~° 2.92 x 10710
0.6 7.13 x 1072 2.33 x 10710
0.8 6.00 x 10~ 3.07 x 10710
1 1.30 x 10716 1.68 x 10713

u(x) = f(x)+ [y kCx, Hu(n)dt,

fx)=1,
k(x,t) = —x +1t,

(23)
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Example 5.5 Consider the following equation

u(x) = fx)+ [ kx, 0)(u()~dt,

21 — 11e1° 1
_ (—10(1+x)) (24)
Fx) 100 ¢ tirx

k(x, t) — eflo(ert)’

. . 1 . . . .
with the exact solution u(x) = ——. This problem is a nonlinear Hammerstein
X

integral equation which arising from chemical phenomenon. By choosing Shannon
scaling functions, Example 5.5 has been solved. The reported results in Table4
show that the Shannon approximation has produced highly numerical results. Good
numerical results can be achieved by additional numerical experiments (e.g. with

N > 2). This problem has been solved by u(x) =~ Zill aren i (x).

6 Conclusions

In this present work, we applied an accurate and efficient method for solving a
class of IDEs. We consider a special class of IE, which is a quantum chemistry, by
the Shannon scaling functions. Our obtained results are in a good agreement with
the exact solutions and are given to demonstrate the applicability of our proposed
method.
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Inverse Source Problem for Multi-term
Fractional Mixed Type Equation

E.T. Karimov, S. Kerbal and N. Al-Salti

Abstract In this work, we investigate an inverse source problem for multi-term
fractional mixed type equation in a rectangular domain. We seek solutions in a
form of series expansions using orthogonal basis obtained by using the method of a
separation of variables. The obtained solutions involve multi-variable Mittag-Leffler
functions, and hence, certain properties of the multi-variable Mittag-Leffler function
needed for our calculations were established and proved. Imposing certain conditions
to the given data, the convergence of the infinite series solutions was proved as well.

Keywords Caputo operator + Mixed type equation + Mittag-Leffler function

2010 AMS Math. Subject Classification Primary 35M10 - Secondary 35R30

1 Introduction and Preliminaries

Fractional differential equations (FDEs) become one of the interesting targets in
mathematics due to their essential role in modelling of many problems of physics,
chemistry, mechanics, geology, medicine, and other applied fields. Most of the frac-
tional models of these problems derived from the classical equations by replacing
the integer order time derivative with non-integer order derivatives. For instance, in
[1, 2], fractional models in Maxwell fluid and generalized Oldroyd B-fluid have been
investigated, respectively. Many other interesting applications of FDEs can be found
in [3].
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Skipping huge amount of works, devoted to studying both theoretical and practical
aspects of various FDEs, we would like to mention some work related to multi-term
time-fractional differential equations. Luchko and Gorenflo [4] studied multi-term
time-fractional differential equation by operational method explicitly representing
its solution in terms of multi-variate Mittag-Leffler function. Later on, maximum
principles for such equations involving Riemann-Liouville and Caputo fractional
derivatives have been studied by many authors. For instance, maximum principle
for multi-term time-fractional diffusion equation with Riemann—Liouville derivative
was investigated by Al-Refai and Luchko [5]. Recently, strong maximum principle
for multi-term time-fractional diffusion equations and its application to an inverse
problem studied by Liu [6].

Many other boundary-value problems for various multi-term FDEs were investi-
gated by Daftardar-Gejji and Bhalekar [7], using the method of separation of vari-
ables, and Ming et al. [8], generalizing the existing results for classical Navier—Stokes,
Oltroyd-B, Maxwell, and second-grade fluids.

Inverse source problems for multi-term time-fractional partial differential equa-
tions with singularity studied in [9, 10], where authors expanded solutions of the
investigated problems in a form of Fourier—Bessel series and represented them in an
explicit form in terms of multi-variate Mittag-Leffler function.

We also note the work by Karimov and Feng [11], where inverse source prob-
lem for mixed type equation with Caputo fractional derivative was studied for weak
solvability. Recently, in [12], a non-local inverse source problem was investigated
for time-fractional mixed type equation in rectangular domain. Solutions were rep-
resented in a series form using bi-orthogonal basis and involve Mittag-Leffler-type
functions of two variables.

In the present work, we aim to investigate inverse source problem for multi-term
time-fractional mixed type equation in a rectangular domain. Using the method of
separation of variables, we represent solutions of the problem in a form of infinite
series, involving particular case of multi-variate Mittag-Leffler function. We proved
new estimation for this function, which allows us to impose less conditions in order
to provide uniform convergence of certain infinite series.

The rest of the paper is organized as follows. Further, in this section, we give
definition of the Caputo fractional derivative and represent several properties of
aforementioned Mittag-Leffler function of two variable. In the next section, we for-
mulate the problem and give formal representation of solutions by expanding them
into sine-Fourier series. Next, we provide detailed proofs for uniform convergence
of the obtained series solutions. In the last section, we present main results and
conclusion.

1.1 Caputo Fractional Derivatives

If ¢ N U {0}, the Caputo fractional derivatives ¢ D5, y and ¢ D¢, y of order o are
defined by [13, p. 92]
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1 YW @de
r (I’l _ Oé) ()C _ t)a—n-'rl

(CD;IXY) (x) = (n=[Re(x)]+1, x > a),

1y @
r (n _ a) (t _ x)afnﬂ

(D% y) (x) = (n =[Re(a)]+1, x <b),

6]

respectively, while for « = n € N U {0}, we have

(CDgxy) ()C) =Yy ()C) s (CD,(r)by) (X) =y (.X')
(cDlLy) (x) =y (x), (cD}py) () = (=1)"y® (x).

1.2 Two-Variable Mittag-Leffler Function

A particular case of multi-variate Mittag-Leffler function (see [4], formula (39)) in
two variables can be presented as

xiyn—i
Ea-payp (. 3) = ZZ z‘(n - z)' T'(p+an—Bi) @

n=0 i=0

Lemma 1.1 For « > 3 > 0, the following properties are true:
() 4 [t°E@-p.ayar1 (mi1°7?,mat®) ] = 1°7VE(q_p.ay.a (m11°77, mat®) ;
t
(1) [z "Ew—paya (mlzafﬁ, msz ) =1"E@—p,0),a+1 (mll‘ mzta)'
0

() mlta_‘dE(u—,ﬁ.(y),u—ﬁ-&-p (mlta_H, mzl‘") + mZtQE(u—ﬂ,a),a-kp (mlta_ﬂ’ m2ta) =

E(G ﬂa),,(mlt mzt“) #p)

Here, m, m, are nonzero constants.

We have also established new properties of the above given Mittag-Leffler function
in two variables, which will be used later in our calculations. These properties are
formulated in the following two lemmas along with their proofs.

Lemma 1.2 Forl < 8 < a <2and0 < p < 1 the following statements are true:

(1) thpo (tEa—p.a)2 (mi (=) ma(—1)%)) =
( t) 7pE(a £,0),2—p (ml( t)aiﬁ m2( t)a)
(1) ¢D}y (E—p.ay1 (mi(=0)" my(=1)")) =
(=07 [Eta g1 (m1 (=0 ma(=0)%) =
(1) DYy (=) Ea—g.ay.as1 (mi (=), my(—1)*)
(=P E(a—g.ay.at1—p (mi (=), my(—=1)") .
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Proof Here, we prove the third property, and the proof of the first two can be done
similarly. Using the definition (1) and representation (2), one can get

c Dy (=) Ea-g,a),a+1 (ml(—l)a_‘a,mz(—f)a)) =

0
1 _,d o 1 m2(—2z)%) my(—z)*"
T(l—p) /(Z - pd_z [(_Z) (r(1 Yo TQatD TCati-p)

+ ..

(ma(=2)™)?  2mimy(—2)’a —f  (m (=) ) )} dz —
FGa+ 1) FTGa+1-08)  TGat+l—28) " =

1 | ol —f 2 / 2a—1 _
e [ (= o Pdie M [ N
F(a)F(l _ p) O/'( Z) (Z t) Z+ F(ZO{)F(I — p) / ( Z) (Z [) 7+

mi N A —1
1,(20[_/8)1“(1_p)0/( ) (z—0dz+...=(-1) |:F(Oz+1—p)+
my(—1)° my (=1)°~" N }_
Fa+1l—p+a) T@a+l—-p+a—-p3 7|

(=" P E(a—p.ay.ati—p (m1(=1)* "7 ma(=1)?).

Note that here we have used the well-known Beta-function

L'(@I'(b)

1
a1/ bl e
/5 (-t ag = L.
0

Lemmal3 If p>0, O<a—08<2, A<l|arg(x+y)| <7 such that w(a —
B8)/2 < X < min(mw, m(a — (3)), and

F(p+n(a—pP)+kB)>T(p+na—p), nkeN, n>k, 3)

then

| E(aa@,a),p (4)

&
oy < —.
( y)| 14 |x + vy

Here, c is any constant.

Proof According to (2), we have
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E(a—ﬁ.a),p(x’ y)| =

1 Yy X y? 2xy x2

o T \fora T+ r<p+a—ﬁ>> + (r<p+2a> * tor2am T r<p+za_zm) +
3 3xy? 3x%y X3 ‘

Yy
I(p+30) + I'(p+3a—P) + I'(p+3a—203) + I'(p+3a—375) + ..

Here, we will replace I'(p + ) with T'(p + o — ) and T'(p + 2c) with T'(p +
2(av — B3)). Generally, we replace I'(p + n(a — §) + k3) with ['(p + n(a — (),
where n, k = 1, 2, ..., such that n > k. Imposing the condition (3), we obtain

E((k—ﬁ,(!),p(-xv Y)| <

o + Tore Gy’ ey
Lo ¥ Tora=p T Tor2ta—m T T Forma=py + | =

Gy c
Z tome | = |Ea-poG + )| = e

In the last step, we have used an estimation of the two parametric Mittag-Leffler
oo

function Ey,,(2) = 3. i given in [14]. O
i=0

2 Formulation of Problem and Formal Solution

2.1 Formulation of Problem

Consider fractional order mixed type equation

1+ sgn(t)
2

1 —sgn(t)

(i u+meDgin) + —

(D u+ mcDigu) —u = fx)
5)

in a rectangular domain Q = {(x,7): O <x <1, —p <1t < gq}. Here, 0 < (3, <
ar< 1,1 <6y <ay <2, uy, 1 €R.

Problem. Find a pair of functions {u(x, t), f(x)}, satisfying

o u(x,1) € C(Q), uyy € C(QTUQ), cDylu € C(QY), ¢Dygu € C(27),
f(x) e C(,1);
e Equation (5)in Q" and Q~;
e the boundary conditions
u©0,1) =u(l,t) =0, —p <t <gq, (6)
u(x,—p)=1x), 0<x <1; cDjulx,—p)=¢x),0<x <1, (1)

ulx,q) =pkx), 0 <x <L ®)
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Here, QT = QN {r > 0},Q" = QN {r <0},%(x), ¢(x) and p(x) are given func-
tions such that 1(0) = (1) = ¢(0) = (1) =0,0 < v < 1.

2.2 Formal Solution

Using the method of separation of variables leads to the spectral problem in space-
variable x:
X"(x) = AX(x) =0, X(©0)=X(1)=0. 9

It is well known that the problem (9) is self-adjoint and its solutions, X, (x) =
sinnmx, n € N, form a complete orthogonal basis in L,(0, 1). Based on this, we
look for a solution of problem (5)—(8) as follows:

u(x,1) =Y T (t)sinkmx, t >0, (10)
k=1
u(x.t) = > T, (t)sinkmx, t <0, (1)
k=1
f) =" fisinkmx, (12)
k=1

where
1

T.r(t) = [u(x,t)sinknxdx, t >0,

0
1

T, (1) = [u(x,1)sinkmxdx, t <0, (13)
0

1
fr = f f(x)sinkmxdx
0

are the Fourier coefficients of series (10)—(12), respectively.
Substituting (10)—(12) into Eq. (5), we formally obtain

eDYTE@) + e Dy T (0) + km)2 T () = fi, (14)
eDET (1) + pae DET (1) + (k) T (1) = fi. (15)

According to [4], solution of (14) satisfying the condition Tk+(0) = A has aform
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t
TkJr(t) = fk fZalilE(a]*ﬁlval),al (_lealiﬂl’ _(kﬂ-)ZZm) dz+

-5 s ) (16)
A1 = it P E g, anan—gi1 (—pat@ ™, —(km)?er) —
(kﬂ)ztflE(al—ﬁl,al)s(¥1+l (_,ultm_ﬂl s _(kﬂ')ztm)] .
Solution of (15), which satisfies conditions
7,7 (0) = B, T (0) = Cy
has a form
0
T () = fi [(=2)** " E(a—pram.00 (—p2(—=2)*27%, —(km)*(—2)*2) d2+
t
Bk [1 - /1’2(_[)(12_62E(&z*ﬁz,az),azfﬁz+l (_NZ(_I)QZ_[;Z, _(k'f(')z(—t)az) e
(kﬂ-)z(_t)(QYE(llzfﬂz,az)(,Otz+l (_Mz(_t)027ﬂ27 _(kﬂ-)2(_t),a2)]
—Cit [1 _ HZ(—t)ar‘dzE(az—[iz,az),az—ﬁ2+2 (_u2(_t)ardz’ —(kﬂ')z(—t)o‘z) —
(kﬂ-)z(_t)gE(az—ﬁz,az),ag+2 (_Mz(_t)ﬂz—ﬂz7 _(kﬂ')z(—t)az)] .
(17)

Here, Ay, By, and Cy are unknown constants, which should be determined.
Using the second and third statements in Lemma 1.1, we rewrite (16) and (17) as

follows: N p s
Tk (t) = fkl‘ozl E(alfﬁl,al)zalJrl (_,U/ltali“ ' _(kﬂ-) tm) +

o) . 18
ArE,—p.an.1 (—mta‘ B, —(km)?t ‘), (18)

Tk_(t) = fk(_t)azE(az—,ﬁ’z,az),az+l (_NZ(_Z‘)QZ_%’ _(kﬂ')z(_t)az) +
BiE(ay—y.am.1 (—pa (=) 7%, —(km)?(—1)*2) — (19)
Cit E(ar—py.a0).2 (—p2 (=)™, —(km)? (—1)*2) .

In order to find the unknown constants Ay, By, and Cy, we use the boundary condi-
tions (7)—(8), which can be written in terms of Tki (1) as follows:

T, (—=p) = U, T (@) = v, (20)
DTy O],__, = ox. @1)
where

|

I 1
Dk :/cp(x) sinkmxdx, Uy :/w(x) sinkmxdx, ¢ :/(b(x) sin kwxdx
0 0

0

are Fourier coefficients of the Fourier series of the given functions ¢ (x), ¥(x), and
@(x), respectively.
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From (18)—(21), we obtain

= fid" E(@—pr.an.ar+1 (—p1g® ™", —(km)*q™) +

22
AREay—pana (—pig® ™7 = (km)*q™) (22)

wk fkp E(az Ba,a2),00+1 ( /f62pa2_ﬂ2 _(kﬂ-)zpaz) +
BiE (a1 (—p2p® ™%, —(km)? p2) + (23)
Cka((lzfﬂz,Otz),Z ( 2™ ﬂz (k’fr)z az) .

In order to use condition (21), we will first evaluate the expression CD;’O T, (¢) based
on (19):

DT (1) = fe Dy () Eay—py.n).001 (—p2(=0)*77, —(km)*(=1)2)) +
Bic D}y (Eao—pran1 (—p2 (=)~ —(km)? (—1)*2)) —
Crc Dy (1 Etar—pprian.2 (—p2 (=)™, —(km)* (1)) .
(24)
According to Lemma 1.2, we get

DT (1) = fil =)™ By i (—p2 (=072, —(km)*(=0)) +
B | Etar-aany— (—Ha (=07, —(km>(=0)) = i | -
Ci(=D""" Eqy .00 2 (=12 (=072, = (km)* (=0)2)

Now, substituting this into (21), we get
or = fkpaz_hl,E(uzfﬁz,az),uﬁlfw ( o p™T & _(kﬂ')z az +

Bip ™ [t (—iap™ %, =k p™) — s ] = @29)
CeP" T Ear—phan) oy (—p2p® ™%, —(km)? p*2)

To find the unknown constant f;, we need another condition. For this aim, we rewrite
the transmitting condition u(x, +0) = u(x, —0), which follows from u(x,?) €
C(Q), as Tk+(0) = T, (0). This leads to Ay = By. One can easily check this fact
by evaluating zETo Tk+(t) and tgmo T, (t) using (18) and (19).

First, from (22) we find f} as

Ok — AkE(ay—pr.ant (—p1g® =7, —(km)?q)

fi = , )
qalE(m—ﬁl,m),al-‘rl (_/l‘lqa173] ’ —(kﬂ)zqa‘)

(26)

Further, considering that Ay = By from (23) and (25) we obtain system of algebraic
equations with respect to unknown constants By and Cy:
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_ P"2"E(ay—py.a9).00 41— (--D-)
¢k - q°1 E(a]*e’f[.a]),nlﬂ (.q.) [on - BkE(al_eal’al)’ 1 (q)] +

Byp™? I:E(az—ﬁz,az),l—’y(..[)--) - F(l;f“/)] - Ckpliv/E(az—ﬁzﬂz)l—’Y("p“)’

27)

_ P"2E@,—py.00),090+1(-P ) _
’(/}k - qu]E((l[*d]val).alﬂ(~q-~) [Sok BkE(ali‘gl’al)’l(”q“)] +

BkE(azfﬂz,a'z),l("p") + Cka(a’zfﬁz,az),z(“p")'

If

Ak = plf’y {E(az—[fz,az),Z(“p“) [E(az—ﬁz,(lz),l—’y("pn) — Nl;—'y)] —

P2E @, -8;,a).1(..q..)
E(azfﬁz,az)lf’y("p")E(&z*ﬁz,az)q1("p") - q“lE(<.17]31.<]»1>A]nl+1(~-q~) x (28)

[E—8r002(-P-)E@o—r.an),c0+1— (D) +
E(wz—ﬂz,%)l—’v("p")E(CYz—ﬂz,az),az-&-] (17)]} #0,

then we can find By, C; as follows:

Bi = Ay = 3 {POkE(s—r.002(-P-) + P Uk E oy 2 (P —
wkp112+]—q

q°VE;-p a0 +1(-4-.) [E(az—ﬁz,az)l(-~p'-)E(az—ﬂz,az),az-ﬁ-l—'y(~p~)+ (29)
E(a2—62,(yz),1(~P-~) (E(az—ﬂz,az),l—’y(up“) - F(l;fq))]}

_ 1 pazE(uzfﬁz.nz),aerl(--Pu)
Ck " PEwy-py.0p20-p-) {wk 4" E@y-py.0p.a1+1(-4-) S0k+

ALk [P E(0s—r.00).00+1 (P Eay— 1001 (--) — 4% E(ay—g1.a0),0141(-q ) X
Ear—pr.002 (P {POEr—pr.00.2(.0-) + P U E (03— By,00) .2 (D) —

iy,
AR

Tt LB a0 2(-P-) B on.c0t1(-P-) +
1
E,-8.a0).1(..p-.) (E(az—ﬁz,az),l—w("p--) - m)]}} .

(30)
Here in order to avoid bulky expressions, we have introduced the following short
notations:

(q.) = (=t ™7 =km)*™) . (pe) = (—pa (=072, —(km)? (=1)).

3 Convergence of Infinite Series

Imposing certain conditions on the given functions, we will prove uniform conver-
gence of the infinite series corresponding to the functions u(x, t), f(x), ux.(x,1),
cDgu(x, 1), and ¢ Dyju(x, t).
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First, we start with the series corresponding to u,, since it requires stronger
conditions due to the appearance of the term (k71')2 Precisely, we need to prove the

convergence of the series Z(lmr)2 T (1) and Z(kw) |7 (1)].

Using estimation (4), We get from (18)

VNGRS

C
Gz [+ 1441

and from (29) and (26), we deduce

|Akl = ( 1Pkl + calthel + o )2|90k|)

(k)2 [ Arl
A
| fil < calrl + o )2| Kl = G (calopr| + ¢slAxl) -

Here, 20 = fgp”(x) sinkmxdx.

Therefore one can easily state that

1T < : 2@kl + —— ! (CS +)( |kl + c2lvn] + | I)

c — c c
k = Gyt 4120k iael 2 1Pk 2|V (k )2 Pk

€29

In order to get this estimation, we impose the following conditions on the given
functions:

p(x) € C[0,11N C10, 1), p(0) = (1) =0, ¢"(x) € L(O, 1), $(x), p(x) € C[0, 1].

Now, let us estimate 7, (¢). Again, using the estimation (4), from (19) we get

B 1
|T, (D] < &? (c6l fil + 71 Bl + cs|Cil)

and from (30), we obtain

1
|Cil < colthcl + croler]l + —— ™ ((k )6|¢k| + e )6|1/)k| + o )6|<Pk|)

or

1 1l
ICk| = [ ol2thk| + crolarl + —— A ((k )4|¢k| + i )4|¢k| + o )4|¢k|)]

1
= (km)?
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1
where »9; = [ " (x) sin kwxdx. Based on this estimation, we finally get
0

IT, ()] < ﬁ [cacslaprl + (c5c6 + €7) | Ak + cscolati| + csciolapr|+

C C C12 C (32)
o ((elen] + el + elend) |

Hence, based on (31) and (32) and using the Weierstrass M-test, one can eas-
ily prove the uniform convergence of the infinite series corresponding to functions

u(x,t), uyx(x,t), and f(x). In order to prove the uniform convergence of infinite

series corresponding to ¢ Dy, u(x, t) and ¢ D;ju(x, t), we need the following esti-

mates:
o 1
DG O] = Gz €l fil + cual i, (33)
(0%) — 1
DT, (0] < W2 (c15] fxl + c16]Br| + c171Ckl) (34)

Uniqueness of solution to problem (5)—(8) easily follows from the completeness
property of the system {sinnmx},cn in L, (0, 1).

4 Main Result and Conclusion

We formulate our main result in the following theorem:

Theorem 4.1 [f all fractional orders of (1) satisfy the conditions of Lemma 1.3 and
the condition (28) along with the following conditions:

P(x), P(x) € C[0, 11N C(O0, 1), (0) = (1) =0, P(0) = ¥ (1) =0,
¢"(x),¢"(x) € L(0, 1), ¢(x) € C[0, 1]

is satisfied, then there exists a unique solution of the problem (5)—(8) represented by
(10)—(12), where the coefficients T,:r ), T, (t), and fy are given by (18), (19), and
(26), respectively.

Remark 4.1 1Tt is also possible to avoid restrictions to the fractional orders of (1)
given in the conditions of Lemma 1.3. In this case, instead of estimation (4), we will
use another estimation, given in [15] (see Lemma 3.2), precisely,

E_; X, < .
(« J,a).p( y) = 1+ |)C|

However, in this case, we have to impose more conditions on the given functions.
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The result for the later case can be formulated as follows:

Theorem 4.2 If condition (28) and the following conditions
$(x) € C[0, 11, p(x),1h(x) € C*[0, 11N C(0, 1), (0) = (1) = 0, 1(0) = (1) =0,
(,0”(0) — (p”(l) — 0’ q/}N(O) — 1/1”(1) — 0, (Piv(x)’ q/)iv(x) c L(O, 1)

hold, then there exists a unique solution of the problem (5)—(8) represented by (10)—
(12), where the coefficients T,:r (), T, (1), and fy are given by (18), (19), and (26),
respectively.

Conclusion. In this work, we have considered an inverse source problem for mixed
type equation involving two different orders of Caputo fractional derivatives in a
rectangular domain. In order to reduce conditions on the given functions, we proved
a new estimation for a particular case of the multi-variate Mittag-Leffler function.
We also proved some other properties of that Mittag-Leffler function, which is given
in Lemma 1.2.

In order to illustrate how important is the new estimation (4), we have presented
another result, which was obtained using another estimation. We also have to note that
new estimation requires additional restrictions to the fractional order of the equation
(5) as given in Lemma 1.3.

We also note that in both cases, condition to the geometry of the considered
domain in a form of (28) is essential.
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