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On the fractional calculus of generalized Mittag-Leffler
function

V.B.L. Chaurasia * and S.C. Pandey "

ABSTRACT. The paper is devoted to the study of generalized fractional calculus
of the generalized Mittag-Leffler function E,‘E’p(z) which is an entire function of
the form

> 6)s2®
g
V,P(Z) ‘;O F(VTL-‘rp)S!,

where v > 0 and p > 0. For § =1, it reduces to Mittag-Leffler function
E, ,(z). We have shown that the generalized functional calculus operators trans-
form such functions with power multipliers in to generalized Wright function.
Some elegant results obtained by Kilbas and Saigo [11], Saxena and Saigo [24] are
the special cases of the results derived in this paper.

1. Introduction and Preliminaries

The function F,(z) defined by the series representation

(1.1) E,(z) = 2757 (v>0,z€C).
; I'(vs+1)

Mittag-Leffler [19, 20], Wiman [26, 27], Agarwal [1], Humbert and Agarwal [11],
investigated the generalizations of the above function E,(z) in the following manner;
see [4, Section 18.1]

o0 ZS
1.2 E, = _— >0,p>0,z€(C),
(1.2) A =D pragpy > 00> 05€0)
where C be the setof complex numbers. For a detailed study of various properties,
generalizations and applications of this function we can refer to papers of Dzherashyan
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[2], Kilbas and Saigo [9, 10, 11, and 12], Kilbas, Saigo and Saxena [15], Gorenflo and
Mainardi [7] Gorenflo, Kilbas and Rogosin [5] and Gorenflo, Luchko and Rogosin [6].
A more generalized form of (1.2) is introduced by Prabhaker [21] as:

(1.3) E’ (2) = i _ (0)s=®
' v pord T(vs + p)s!’
where v, p,6 € C (R(v) > 0) and EJ ,(z) is an entire function of order [Re(v)],~* [21,p.7].
For various properties and other details of (1.3), see [14].

The generalized Wright function ,¥,(z) defined for z € C,a;,b; € C and o, 8; €
R(ai,B; #0;i=1,2,...,p;j =1,2,...,q) is given by the series

(a3, i) (1 p) o TP

’ - I'(a; + a;s)z®

(1.4) p¥q(2) = p¥q = E : HZJI F(b ) T
(b5 8i) (1.q) =0 L= Ty 55

where C is the set of complex numbers and I'(z) is the Euler gamma function
[3, sectionl.1] and the function (1.4) was introduced by Wright [29] and known as
generalized Wright function. Conditions for the existence of the generalized Wright
function (1.4) together with its representation in terms of Melline-Barnes integral and
in terms of the H-function were established in [13].
Some particular cases of generalized Wright function (1.4) were presented in [13, Sec-
tion 6]. Wright in [28], [31] investigated, by “steepest descent”method, the asymp-
totic expansions of the function ¢(«, 3; z) for large values of z in the cases o > 0 and
—1 < a < 0, respectively. In [28] Wright indicated the application of the obtained
results to the asymptotic theory of partitions. In [29], [30], [32] Wright extended the
last result to the generalized Wright function (1.4) and proved several theorems on
the asymptotic expansion of generalized Wright function ,¥,(z) for all values of the
argument z under the condition.

q P
(1.5) S5 -Y a1
j=1 i=1

For a detailed study of various properties, generalizations and applications of
Wright function and generalized Wright function, we refer to papers of Wright [28, 29,
30, 31, and 32], Luchko [16, 17] and Kilbas [13].

2. Fractional Calculus Operators and Generalized Fractional Calculus
Operators

The left and right-sided Riemann-Liouville fractional calculus operators are de-
fined by Samko, Kilbas and Marichev [23, Section 5.1]. For @ € C (Re(a) > 0)
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@1) U5 = — / ' (f“’dt; (x> 0),

la x —t)l-«
(22)  (2f)(@)= % /OO ufgladt; (z > 0),

Re@IHT T 1o koo
@3) (g N = () [ @)

. d \ [Re(a)]+1 1 z f(t) '
= (%) I'l —a+ [Re(a)] /0 ({E _ t)a—[Re(a)] dt, (.I > 0),
(24) (D)) = (- % )[Re(a)]+1 reestne g

_ d \ [Re(a)]+1 1 %) f(t) .
~(-z) I'1—a+ [Re(a)] /z (= 2yo-metey 2t (@ > 0);

where [Re(c)] is the integral of Re(a).

An interesting and useful generalization of the Riemann-Liouville and Erdlyi-
Kober fractional integral operators has been introduced by Saigo [22] in terms of
Gauss hypergeometric function as given below. Let o, 3,7 € C and x € R, then the
generalized fractional integration and fractional differentiation operators associated
with Gauss hypergeometric function are defined as follows:

Dl
25) (5 D@) = T / (x— ) 3R (a+ B, —7i051 = ;)mmt;
(Re(e) > 0),
(26) (I f)(x) = % / T (a+8,~7051- %)f(t)dt;
(Re(c) > 0),

@7) D52 = (I ) @) = () (s ke ) ),
(Re(a) > 0); k = [Re(a)] + 1,

28) (D2 a) = (2P @) = (- ) (IR ) (o)

(Re(a) > 0); k = [Re(a)] + 1.
Operators (2.5) - (2.8) reduce to that in (2.1) - (2.4) as the follows:

(2.9) Loy " N(@) = (g4 (=),
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(2.10)  (IZ77f)(x) = (12 f)(2),
(2.11) (DG f)(x) = (DG f) (),

(2.12) (D27 f)(x) = (D2 f) ().

lemma 1. Let a, 8,7 € C (Re(a) > 0) and p € C
(a) If Re(p) > max|0, Re(8 — )], then

s\ TOT(=B+7) 4
(2.13) (Iof ! )(x) T T -Alp+a+y) ’
(b) If Re(p) > max[Re(—/3), Re(—~)], then
wsorr -\ _ Do+ BT(p+7)
(2.14) (Lﬁ t )(x) TT(Tp+ta+B+7) " g

)

3. Left-Sided Generalized Fractional Integration of the Generalized
Mittag-Leffler Function

In this section we consider the left-sided generalized fractional integration formula
of the generalized Mittage-Leffler function.

Theorem 1. Let «,f,7,p,6,€ C be complex numbers such that Re(a) >
0,Re(p+~—p3)>0,v>0and a € R. If the condition (1.5) is satisfied and Igf” be
the left-sided operator of the generalized fractional integration associated with Gauss
hypergeometric function, then there holds the following relationship

—B—1 (p+’7_5u7/)7(5a1)
(31) (1500 B o)) ) ) = T a” |,
(p=B.v)(p+a+y,v)

provided each member of the equation (3.1) exists.
proof. By using the definition of generalized Mittag-Leffler function (1.3) and frac-
tional integral formula (2.5), we have

Q= (1577 @ B fat’]) ) (@)
xoB

— ’ _ ya—1 o~ e _E p—11d v
=T [ @R (o smas = 1)@ L ot

By the use of Gaussian hypergeometric series [25,p.18,equation 17|, series form of
generalized Mittag-Leffler function (1.3), interchanging the order of integration and
summations and evaluating the inner integral by the use of the known formula of Beta
integral. Finally by the virtue of Gauss summation theorem, we have
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! i L(6+s)T(p+v—B+ws) (az¥)
Tlp—p+vs)T(p+a+vy+vs) sl
or
2p—B-1 (p+v=8,v),(5,1)
Q= s 2\112 ax
(p=0B,v),(p+a+7,v)
Interchanging the order of integration and summations, which is permissible under
the conditions, stated with the theorem due to convergence of the integrals involved
in the process. This completes the proof of the theorem.

Corollary 1. For Re(a) > 0, Re(p+v—0) > 0,v > 0 and a € R. If the condition
(1.5) is satisfied, then there holds the formula

(p+7_ﬁ7’/)7(171)
(3.2) (167 By plat’]) ) (w) = 227150y aa” |,
(p—B,v),(p+a+,v)

provided each member of the equation (3.2) makes sense.

Remark 1. If we put 5 = —a« in our result (3.1), we arrive at the result
[24,p.145, Eq.14] given by Saxena and Saigo.

Remark 2. If we set § = —a in our formula (3.2), it reduces in to the well known
result [23,table 9.1, formula (23)].

4. Right-Sided Generalized Fractional Integration of the Generalized
Mittag-Leffler Function

In this section we have discussed the right-sided generalized fractional integration
formula of the generalized Mittag-Leffler function.

Theorem 2. Let «,(3,7,p,0,€ C be complex numbers such that Re(a) >
0, Re(a + p) > max[—Re(8), —Re(7)] with the conditions Re(3) # Re(y),v > 0
and a € R. If the condition (1.5) is satisfied and 1P be the right-sided operator of
the generalized fractional integration associated with Gauss hypergeometric function,
then there holds the formula

(41) (177 @B Jat ™)) (@)

x—p—a—ﬁ (Oé—Fﬂ—‘rp,V),(O(+’7+p,V),(5,1)
= ——3U3 axr

I's
(p,v),(a+p,v), 2a+ B+ +p,v)
provided both the sides of (4.1) exist.
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proof. By using the definition of generalized Mittag-Leffler function (1.3), gener-

alized fractional integral formula (2.6) and proceeding similarly to the proof of theorem
1, we obtain

A= (Ifﬁ”(t‘(""’Eip[at‘”])) (2)

1 oo

a—ly—a—= T —a— —v
=1 | t-o" ﬂ2F1(04+ﬁa_7§0431_;)(t PES lat™"))dt

xTPTeT BZ (a+8+p+vs)(a+~v+p+vs)I'(0+s) (ax™")°
Fp—l—us (a+p4+vs)TRa+B8+~v+p+vs) s

or

x—p—a—ﬂ (04+ﬁ+paV)7(a+’Y+P7V)»(571)
A= 73\113 axr™Y

(p,v), (a+p,v), 2+ B+~ +p,v)

Corollary 2. For Re(a) > 0, Re(a + p) > max[—Re(f3), —Re(7y)] with the condi-
tions Re(8) # Re(y),v > 0 and a € R. If the condition (1.5) is satisfied, then there
holds the following formula

(2) (1M (B, ) (@)

(a+pB+p,v),(a+v+p,v),(1,1)
=g PP, ax’ |,
(p,v), (a+p,v), 2a+ B+ v+ p,v)

provided each member of the equation(4.2) makes sense.

Remark 3. If we set § = —a in (4.1), we get the result [24,p.147, Eq.(23)] given
by Saxena and Saigo.

Remark 4. If weset § = —ain (4.2), we arrive at the known formula [24, p.148, Eq.(24)].

5. Left-Sided Generalized Fractional Differentiation of the Generalized
Mittag-Leffler Function

In this section we study the left-sided generalized fractional differentiation formula
of the generalized Mittag-Leffler function.

Theorem 3. Let «,3,7,p,6,€ C be complex numbers such that Re(a) >
0,Re(p+ B+7v) >0,v>0and a € R. If the condition (1.5) is satisfied and D(’;“f"7
be the left-sided operator of the generalized fractional differentiation associated with
Gauss hypergeometric function, then there holds the following elegant relationship
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prrBfl (a+ﬂ+’7+p7’/)7(571)
(5.1) (DR ES Jat')) ) (@) = T ar” |,
(p+7,v),(p+ B, v)

provided each member of the equation (5.1) exists.
proof. By using the definition of generalization Mittag-Leffler function (1.3) and
fractional derivative formula (2.7), we have

(D52t B Jat*) (2)

d\F —« —B—k,a+v— — v
= () (far PR T B o)) (@)
AN —atk-1 . 1 Evgo-tpe (o
= () A (=) SFi(—a =,y — otk —act ki1 — D)t B fat*])d
_53 (0)s  Tla+B+7+ptvs) aartitrt
= T(p+y+vs)  Tlp+pf+wvs) s!
or
prrBfl (a+,6+7+p,u)7(5,1)
o= s 2\112 ar”

(p+,v).(p+Bv)
This completes the proof.

Corollary 3. ForRe(a) > 0, Re(p+3++) > 0, > 0 and a € R. If the condition
(1.5) is satisfied, then there holds the formula

(@+B+y+pv),(11)
(5:2) (DG (7 By plat) (2) = 207150y aa” |,
(p+7,0),(p+ B,v)
provided both the sides of (5.2) make sense.

Remark 5. If we put § = —a« in result (5.1), we arrive at the known result
[24,p.149, Eq.(29)].

Remark 6. If we set § = —a in result (5.2), it reduces to the known relation
[24, p.149, Eq.(30)].

6. Right-Sided Generalized Fractional Differentiation of the Generalized
Mittag-Leffler Function

In this section we discuss the right-sided generalized fractional derivative of gen-
eralized Mittag-Leffler functions .

Theorem 4. Let «,(,7,p,0,€ C be complex numbers such that Re(a) >
0, Re(p) > max[Re(a+ ) + k, —Re()],v > 0 and a € R with Re(a +5+~v)+k #0
(where k = [Re(a)]+1). If the condition (1.5) is satisfied and D** be the right-sided
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operator of the generalized fractional differentiation associated with Gauss hypergeo-
metric function, then there holds the following elegant relationship

(61) (D277 P ES [t ™)) (x)

2o tB—p (p+7,1/),(p—a—5,l/),(5,1)
= Ts 3¥s ar ;
(pw),(p—a,l/)7(p—|—'y—a—ﬁ,u)
provided each member of (6.1) is in existence.
proof. By virtue of (1.3) and (2.8), we have

A= (Do e B o)) (2)
_ ( _ %)k(I:a+k,—ﬁ—k,a+7(ta—ﬂEg)p[at_”])) (x)

d Nk 1 o0
= ( ) 7/ (t — )tk Lot P (—a— B, —a —y;—a + k; 1 — E)
I'( z

dx —a+k) t
(t*PE] lat™])dt
xoé-‘rﬁ—P (p+’y,y),(p—a—ﬂ,1/),(5,1)
= Ts 3Us3 ax™ Y

(p,u),(p—a,l/),(p—i—'y—a—ﬂ,l/)
This completes the proof.

Corollary 4. ForRe(a) > 0, Re(p) > max[Re(a + 3) + k, —Re(v)],v > 0 and
a € R with Re(a+ 8+ ) + k # 0 (where k = [Re(«)] + 1). If the condition (1.5) is
satisfied, then there holds the formula

(62) (D277 (2" By, fat ™)) (x)
(p‘i’f)/ay)v(p*a*ﬂay)v(lal)
= g th=P p, axr™"
(0:0), (p— ) o+ — @ — B,v)
provided each member of (6.2) exists.

Remark 7. On setting 8 = —« in the result (6.1) we can produce the known
result [24,p.150, Eq.(35)].

Remark 8. On taking § = —« in the result (6.2) we can obtained the known
relation [24,p.151, Eq.(36)].
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