Gaboury et al. Journal of Inequalities and Applications 2013,2013:167 ® Journal of Inequalities and Applications
http://www.journalofinequalitiesandapplications.com/content/2013/1/167 a SpringerOpen Journal

RESEARCH Open Access

Some relations involving a generalized
fractional derivative operator

Sebastien Gaboury'", Richard Tremblay' and Benoit-Jean Fugere?

“Correspondence:
slgabour@ugac.ca

'Department of Mathematics and
Computer Science, University of
Quebec at Chicoutimi, Quebec,
G7H 2B1, Canada

Full list of author information is
available at the end of the article

@ Springer

Abstract

Recently, Katugampola (Appl. Math. Comput. 218:860-865, 2011) studied a special
case of the Erdélyi-Kober generalized fractional derivative. This special case
generalized the well-known Riemann-Liouville and the Hadamard fractional integrals
into a single form. Katugampola denoted this special case by the operator § D%. Some
properties and examples for this fractional derivative operator was given. In this
paper, we present some additional properties for this operator defined, this time, in
the complex plane. In particular, we express this fractional derivative operator in
terms of the classical Riemann-Liouville fractional derivative operator. A generalized
Leibniz rule is obtained.
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1 Introduction

One of the most frequently encountered operators of fractional derivatives, that is, cal-
culus of integrals and derivatives of an arbitrary real or complex order is provided by the
Riemann-Liouville operator [1, 2] denoted D¢ and defined by

T JoS(©)¢P(z=¢)*d¢  if Re(@) <0,

D7Zf(z):= 1 ..
L DY ZPf (2) ifm-1<Re(ax) <m

1)

(m € N) which is valid for Re(p) > -1, z # 0 on a simply connected region R containing
the origin. Note that f(z) must be analytic in R and specially at the origin.

Many other representations for fractional derivative operator exists. For example, using
a single-loop contour of integration, we can obtain a less restrictive definition for the frac-
tional derivative operator D¢ which holds for Re(p) > -1 and « not a negative integer. This
representation has been widely used in many interesting papers [3—8]. The less restrictive
representation for the fractional derivative operator in the complex plane is the one in-
troduced by Lavoie, Osler and Tremblay [9] in 1976 based on Pochhammer’s contour of
integration [10-12]. This representation is valid when « is not a negative integer and p is
not an integer.

Many interesting applications of Pochhammer’s contour based definition for fractional
derivatives can be found in [13-17].
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Another interesting and largely studied fractional derivative operator is the Erdélyi-
Kober operator [2, 18] defined as follows:

px~ Pt oy f(g)pputp—1

de if Re(a) <0,

Dy, f (%) = T(—a) JO (xp—gp)r+l o
+,pﬂf x—P’?(pxi T :x) P () Dg+'gn J &) if m—1<Re(x) <m,

where n € R and p > 0. This operator has been introduced to solve some integral equa-
tions of particular type. For many interesting applications of fractional calculus operators,
the reader is referred to the book of Kilbas et al. [19].

Recently, Katugampola in [20] studied a special case of the Erdélyi-Kober generalized
fractional derivative operator which contains as special cases the Riemann-Liouville frac-
tional operator (1) and the Hadamard fractional operator [21]. In particular, the author

considered the fractional derivative operator { D% defined by

1) o+1 .
inLi f() p+1_tp+l a+l dt lf Re(Ol) < 07

0Dif ()= T 3)
’ (x4 )mpD“ "E () if m—1<Re(a)<m
(m € N) which is valid for p € R with p > -1.
It is easy to verify that they are related by the following relation:
OD%f(x) = (p + 1)+ pe10f (%) (4)

Now, substituting p = 0 in (3) gives the standard Riemann-Liouville derivative (1). More-
over, considering functions belonging to a particular space of function, namely X% (a, b)
(ceR,1<p <00) (see, [21]) and taking the limit when p — —1* in (3), the author in [20]
obtained, with the help of the L'Hospital’s rule, the following relationship:

)t fr
lim
p>—1* F(—O{) 0 (xp+1 _ tp+1)ol+1

p+l _ gp+1\ —a-1
f(t)t'o <u) dt
o

a) +1
—a-1
(t)
( S 6
a)
This last relation is the well-known and extensively studied Hadamard fractional integral

[21-23].
Applying the generalized fractional derivative operator defined in (3) to the function
f(x) =x", v € R in the case Re(«) < 0 yields the following formula:

PDYxY = (o ARl C A B 1
¥ I'(—a) Jo
(/0 + 1)a+1 1 xv—a(pﬁ-l)uﬁ (1 _ u)—a—l
= du
I'(~a@) /0 o+1
(P +1)%x"¢ p+1)B % +l-a)= (o + Dar(ﬁ + 1)xv—o¢(p+1)' (6)
I'(-a) p+1 = +1-a)

p+l
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The last relation is valid for p—‘il > —1. Note that we used the following change of variables

in (6) and that B(x, y) holds for the familiar Beta function [2, p.17, Eq. 1.68]. Re-
placing p by 0 in (6) gives the classical fractional integral formula for the function x", that

u= p+1

is,

Doy = r1+v)

L F(1+v—a)xv_a @

with Re(e) < 0 and v > 1. In this paper, we consider the fractional derivative operator § D%
defined in the complex plane. In Section 2, we obtain two representations for this frac-
tional derivative operator in terms of the classical Riemann-Liouville fractional operator.
The second representation is obtained by making use of a new transformation formula
for the fractional derivative recently published by Tremblay ez al. [16]. Some special cases
are computed. Finally, in Section 3, we derive a generalized Leibniz rule for the fractional
derivative operator §D?. Some applications of this Leibniz rule are also obtained.

2 Representations of the generalized fractional derivative operator in terms of
the classical Riemann-Liouville fractional derivative operator
The purpose of this section is to develop two representations of the generalized frac-
tional derivative operator ; D? in terms of the common Riemann-Liouville fractional oper-
ator (1). These representations are found by making use of a new transformation formula
for fractional derivatives published recently by the authors [16]. Some examples of possible
new relationships are also given.
Note that for the remainder of this paper, (1), will denote the Pochhammer’s symbol
defined by

C'(A+n)
A)yi= ——; Ao =1. 8
(4) TG) (Ao (8)
Moreover, we adopt the following notation to denote the generalized hypergeometric
function

ay, az, ..., Qp;

vFq )

Z (@)i(@)k -+ - (ap)izk

b, by, ..., by (B Do)k - - - (bg)k

The first representation for the fractional derivative operator §D? is contained in the

next theorem.

Theorem 1
(i) Let R be a simply connected region containing the origin.
(i) Let f(z) be analytic in R. Then, for a and p € C with Re(p) > -1, the following
relation holds true

I'(-a

00
psz( )_ (p +1) —(p+1)(a+1) Z (Ol +1)V’ —n(p+1)
n=0

((,0 +)n+p+ l)D peDn=p=ley _ )| . (10)

w=z
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Proof Consider the integral representation of the operator § D? in the complex plane with

Re(a) < 0:
prae PV E o f(0)
ODZf(Z) - [(~c) 0 (Z,a+1 _ tp+1)a+1 (11)
Making the following change of variables ¢ = z — & (d¢ = —d§), we have
prapy D)0 flz-8)(z-§)
Osz(Z) - [(~a) (Zp+1 —(z- %—)p+1)a+1 dé
(p+1)"‘+l (peD)(as]) fz £)z-§)"
- F(—Ol) ’ Z 5 p+1 o+l dg
(IO + 1)a+11"(1 + p)Z (p+1)(a+1)
B I'(-a)
W—z p+l\ —a-1
x D! <1 - < ) ) flw- z)’ (12)
w

Note that we must have w — z in the right side of (12) after the evaluation of the fractional
derivative. So, the point w must be near the point z. Using this fact, we can expand the

expression (1 — (%£)**1)~*~1 in power series. We thus have

a+l (p+1)n
ﬂsz‘( ) p"('l) —(p+1)(a+1) / (a+1)n (?) g f(z_%-)(z_g)ﬂd%-

a+l z
AT penesn Z—(O‘ * D ot / fle=8§)z-§)*"0ds. (13)
0

I'(~a) — n!

Rewriting the integral in (13) in terms of the Riemann-Liouville fractional derivative op-
erator yields the desired result. 0

Corollary 2 Substituting p = 0 in Theorem 1, we obtain

—(cr+1)

Dif

Z o +1),z27""D"f(w-2) (14)
n=0

Examplel Letf(z) = (1-2)7" in Theorem 1. We obtain for the Lh.s. of (10) by making use

of the power series expansion of (1 —z)7"

I'( 1
ng(l _Z)_y _ Z (y)k pDa k (,0 n l)a —a(p+l) Z ()’)k p+1 + ) Zk, (15)

0
£ h K TCE +1-e)

For the fractional derivative operator involved in the r.h.s. of (10), we have

D;(p+1)i’l*p’1 (1 — (W - Z))_y |w:z

z -v
I (M
w-1 w=z
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=(1- Z)—VD—(p+1)n—p—1 i (V)k Zk
) k=0 k! (W - 1)k w=z

K pDnp-
e 3 i

) S ara+k) z \'
1 (p+1)n+p+1
=1 =2)7Z27 e ZF(2+k+(p+l)I’l+P)k!<z_l)

12 L
1-2)77 (p+D)n+p+1
_(L-2r SF = |, (16)
F(Z +(p+1n+ p)

z-1

2+ (p+1n+p;
Combining (15) and (16) in (10), we obtain after some simple calculations

ad (V)kr(m +1) gk
kX:o: r(k+1-a) K

- z)yZ (p+D@+Dn " b :

(-« n((p+m+p+1 1|’
(—a) (p+n+p+1)° 24 (ps Dt ps

17)

a, b;
where »F; [ Zj| denotes the Gauss hypergeometric function [24].
[}

Moreover, setting p = 0 in (17) gives the following relationship involving the Gauss hy-
pergeometric function:

Vs 1L Vs 1
rl-a)(1-2)7" (a +1),
F, = F, £, 18
20 z () Z .2 1 ( )
l_a; n=0 2+n;

Recently, Tremblay et al. [16] discovered a new transformation formula for the fractional
derivatives. Many interesting applications of this formula has also been given. Especially,
they proved the next result.

Theorem 3 Let f(z) be an analytic function in the simply connected region R containing
the origin. For Re(i) > -1, we have

'+ pwp)

D@ =

— D" () f(w-2) o (19)

Note that we must have w — z in the right side of (19) after the evaluation of the fractional
derivative since the point w must be near the point z.

With the help of this new result, we can easily obtain the next theorem.

Theorem 4

(i) Let R be a simply connected region containing the origin.
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(i) Letf(z) be analytic in R. Then, for a and p € C with Re(p) > -1, the following
relation holds true

4 (/0 + 1) —(p+1)(a+1) . (Ol + 1)” " (p+1) -1, (p+1)n+p
0Df(z) = (— > D7z £ (2). (20)
n=0 n!
Proof Applying Theorem 3 to Theorem 1, the result follows easily. O

Corollary 5 Substituting p = 0 in the Theorem 4, we obtain

—(ar+1)

(_

> (“ o tif (). (21)

n=0

Dif(2) =

Example 2 Putting f(z) = €° in Theorem 4 gives for the L.h.s. of (20)

00 D%z ) [ p+1 ) Zk
PDot z z — ( + l)a —a(p+1) (22)
0 Zk_ P (kv 1-a) kK

= = p+1

Now, for the r.h.s. of (20), the computation of the fractional derivative operator applied to

the exponential function yields

L {p+1) S p+1)n+p+k (o+1) ) S Zk
D Pl n+p z = glprlntp+ 23
kZ ;(1+(p+1)n+p+k)k! @3

Replacing (22) and (23) in (20), we arrive, after some simplifications, to the next formula:

p+1 + I)Z (p + 1 (C( + l)n Zk
F - +1—a)k! N E) Z Z:(1+(,0+1)n+,o+k)k' (24)

OM%%

Note that by making use of Theorem 1, we also have that

00 _k_ 00
Z P+1+1 _ p+1 p+lza+1”—np+l)
S TG r1-aK T w0 "

X F((p +1)n+p+ l)eZD;(p”)”_p_le_Z

_(,o+1) (a+1),
T I(-a) Z(1+(p+1)n+p)n'zo(2+ ,o+1)n+,o)kk'

3 ALeibniz rule for the fractional derivative operator ; D?

This section is devoted to obtain a generalized Leibniz-type rule for the fractional deriva-
tive operator §D%. Two special cases are also computed. This is done by using the first
representation (10) and the generalized Leibniz rule for fractional derivatives obtained by

Osler [7] and given in the next theorem.

Theorem 6

(i) Let R be a simply connected region containing the origin.
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(i) Letf(z) and g(z) be analytic in R. Then, for 0 < a <1, o € C with o not a negative
integer, y € C, the following Leibniz rule holds true

Dif@)g@)=a Y ( ’ )D;“-V‘“"ﬂz)Dz*“"g(z). (25)

y +an

We are now able to establish the generalized Leibniz rule for the operator §D?.

Theorem 7
(i) Let R be a simply connected region containing the origin.
(ii) Letf(z) and g(z) be analytic in R. Then, for 0 < a <1, o € C with o not a negative
integer, y € C,Re(p) > -1 and for all k € Ny, (-1 — p — (p + 1)k) not a negative
integer, the following Leibniz rule

('O + 1)a+1z (p+1)(+1)

0Df(2)g(2) =

['(-a)
Z (@+1)TA+p+(p+1)k) Z <—1—p—(,o+1)k)
— kizlo+Dk = y +an
x D1y — )| DI g(w—2) (26)
w=z w=z
holds true.

Proof We know from Theorem 1 that the fractional derivative operator § D¥ applied to the
product of the functions f(z)g(z) can be written in the following form:

oD2f (2)g(z) = % (p+D) a+1)20:(01+1)n (e

F((p +)n+p+ 1)D (p+1)n=p= Yw-z2gw-2)| |, (27)
where w — z in the right side of (27) after the evaluation of the fractional derivative since
the point w must be near the point z. Applying Theorem 6 to the r.h.s. of (27) gives the
desired result. O

We end this paper by computing two special cases of Theorem 7. Note that calculations
have been done with the help of standard formulas for fractional derivative operator acting
on common functions (see [25, 26]).

Example 3 Setting f(z) = 1 and g(z) = e* in Theorem 7 gives after some simple calcula-

tions:
i I'( p+l A Lo+ D)e i (@ + 1)L+ p + (o +1)k)
n I'( p+1 +1-a)! I'(-a) o k!
1
~1-p—(p+1)k
- ( ﬁﬂg: )]Fl |:1—V—ﬂn' _Z:|

% :X_;OF(2+p+(p+1)k+y+zzn)l"(y1—y—an)' @8)
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Example 4 If we put f(z) = (1 — 2)™ and g(z) = (1 — z)™" in Theorem 7, we obtain, after
simplifications, the following relation:

—=+ 1)7

i /'L"'V)/

e p+1 + 1 a)/'

(P+DA-2"" A @+ TA+p+ (0 +DK) = (-1-p—(p+Dk
T T 2 k! 2 < )

k=0 n=—00

I, L v, L
z z
2F =1 | 251 =
2+p+(p+D)k+y +an; 1-y-an;

FrR+p+(+Dk+y +an)L(1-y —an) (29)
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