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NOTATION

R, C : Set of real numbers (resp. complex).

N : Set of natural numbers.

Re(.) : Real part.

C([a,b]) : Space of continuous functions on [a, b] .

C™([a,b]) : Space of n times continuously differentiable functions.

I, : Intégrale fractionnaire of Riemann-Liouville the right side ordre a.

Ii* : Riemann Liouville fractional integral on the left side ordre .

RLDo : Riemann Liouville fractional derivative ordre a.

D2 : Caputo fractional derivative ordre a.

I'(.) : The Gamma function.

B(.) : The Beta function.

E, 5(.) : The Mittag-Leffler function of two parameter.



E,(.) : The Mittag-Leffler function of one parameter.

L : Laplace transform.

L7 : Inverse Laplace transform.

[a] : Integer part of a.

L¥([a,b]) : The space of function p integrable on |a,b|.



Introduction

Fractional calculus is a mathematical branch investigating the properties of derivatives and
integrals of non-integer orders (called fractional derivatives and integrals, briefly differinte-
grals). In particular, this discipline involves the notion and methods of solving of differential
equations involving fractional derivatives of the unknown function (called fractional differential
equations). The history of fractional calculus started almost at the same time when classical
calculus was established. It was first mentioned in Leibnizs letter to [Hospital in 1695, where
the idea of semiderivative was suggested. During time fractional calculus was built on formal
foundations by many famous mathematicians, e.g. Liouville, Grlunwald, Riemann, Euler, La-
grange, Heaviside, Fourier, Abel etc. A lot of them proposed original approaches, which can

be found chronologically in [11][10].
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The fact, that the differintegral is an operator which includes both integer-order derivatives
and integrals as special cases, is the reason why in present fractional calculus becomes very
popular and many applications arise. The fractional integral may be used e.g. for better de-
scribing the cumulation of some quantity, when the order of integration is unknown, it can be
determined as a parameter of a regression model as Podlubnty presents in [1]. Analogously the

fractional derivative is sometimes used for describing damping.

Other applications occur in the following fields: fluid flow, viscoelasticity, control theory of
dynamical systems, diffusive transport akin to diffusion, electrical networks, probability and
statistics, dynamical processes in self-similar and porous structures, electrochemistry of corro-

sion, optics and signal processing, rheology etc.

The main subject of this thesis is differential equation of fractional order and its applications
this thesis is organized in three chapter:
Chapter 1 This chapter presents some preliminary the most important special functions in-
volved in Fractional Calculus. A special attention is devoted to the Gamma function, used in
Fractional Calculus calculations. Other special functions such as the Euler, Beta, and Mittag-
Leffler functions are also introduced and some definition and properties of Laplace transform.
Chapter 2 This chapter introduces the fractional integral and Fractional derivative, in the
sense of Riemann-Liouville and Caputo. The properties of these fractional operators are dis-
cussed and some examples.
Chapter 3 This chapter is devoted to the use of the Laplace Transform in Franctional Calculs,
because the Riemann-Liouville Fractional integral and Fractional derivative allow the derivation
of closed-form solutions with the aid of the Laplace Transform method also to solve Fractional

Calculus equation.



Preliminary

At the beginning of this chapter we remind two facts from elementary mathematical analy-
sis, e.g. the change of order of integration in two dimensions and the derivative of integrals
depending on a parameter. Let us point out that we will use the Lebesgue integral in whole
thesis. Then we will introduce some important functions which are used in connection with
fractional calculus such as the Gamma function which plays the role of the generalized factorial,
the Beta function and the Mittag-Leffler, more information about these functions can be found
in [1],[2],[10] or[13].

In the last part we are going to present some basic facts about Laplace transform and its

properties. More details can be found, in[2].

1.1 Some requisites from ordinary calculus

In this section we recall two procedures which are very useful and important to keep in mind
during reading. In particular, the second one is, in some sense, fundamental for fractional

calculus as we will see later.

Change of order of integration

Change of order of integration is a trick which we will use e.g. during the calculation of the
fractional integral of the power function. We point out that this process does not impose any
new condition for the integrated function, it is only a different view at the area we integrate
over.

There are known more general versions (e.g. Fubini theorem), but for us the case of triangular

areas is sufficient. The following formula (1.1) holds for all functions f(t,7,&) integrable with



regard to 7 and &
/a / F(t, 7, €)dedr :/a /5 F(t,7,€)drde. (1.1)

The geometrical idea of this formula will become clear from figure 1.1.

TA _ TA _
t- =g t----f—----- =g

Figure 1.1: Geometrical illustration - change of order of integration.

Derivative of Integrals depending on a parameter

As we will see later, differintegrals are mostly given in a form of an integral depending on
a parameter which is equal to the upper limit of integration. Hence it is very important to
know the rule for the derivative with regard to this parameter. It can be proven that the
following formula holds when the integrated function g(t,7) is integrable with regard to the

second variable, its derivative ag(t, 7) is continuous and g(¢, 7) is defined in all points (¢, ).

d [t t Qo
%/a g(t,7)dT = g(t,t) +/a ag(t,T)dT.

In fractional calculus we often work with functions of the type g(t,7) = (t — 7)" f(7) for some
r > 0, thus let us look at the result in such situation. The case r = 0 is quite trivial (we simply

obtain f(t), otherwise we get the formula (1.2) bellow since in this case ¢(t,t) = 0 for all ¢.

[t =r [(¢ -y (12)

1.2 Special function

We need to present functions that play an important role in the theory of fractional calculus,

these are Euler’s Gamma function, the Beta function and the Mittag-leffler function.[7][6][3][14]



1.2.1 Gamma function

In the integer-order calculus the factorial plays an important role because it is one of the
most fundamental combinatorial tools. The Gamma function has the same importance in the

fractional-order calculus.

Definition 1.2.1. Gamma function is defined from the right half of the complex plan with
(v € C, Re(a) > 0)

Gamma function (I') is defined as:

['a) = /OOO e “x* dr. (1.3)
l|:|..
]
| U '

Figure 1.2: Gamma Function.



Properties of the Gamma function

The function I'(«) obeys the property:
INa+1) =al(a), (1.4)

which can be easily proved by integrating by parts:

“+o0o
MNa+1) = / t*etdt
0
00 +oo
= [~ " ta / e tetdt
0 0
= ol'(a).
The other property of Gamma function is that
I'(n+1)=nl
According to (1.3) we have
+oo
['(n) :/ et
0

we will apply an integration by parts (n) time
+00
'n+1) = n!/ eHat
0
= nl[—e g
= nl
Also Another important property of the gamma function is that it has simple poles at the
points &« = —n, (n = 0,1,2,...). We can write the definition (1.4) in the form

1 +o00
[(a) :/ e’ttafldt+/ et (1.5)
0 1
We give some particular values of I'(«v). For o = 3, changing variables t = u? gives
1 o0 ot
r (2) — e—dt — 2/ e~ du = /7. (1.6)
0

The functional equation (1.4) entails for p081t1ve integers n

F<a+1) _ 1.3.5...(2n—1)r(;).

2 2n
F(a—l—;) _ 1.4.7..é£3n—2)r(;).
F(‘)‘JDD _ 1.5.9..;1514n—3)r(411).

And for negative values,

b <_” * 1) - 135(7_1)2:; v

8



1.2.2 Beta function

The Beta function is very important for the computation of the fractional derivatives of the

power function. It is defined by the two-parameter integral

B(a, ) = /01 771 — 7)1 dr,

for o, B satisfying Re(«) > 0 and Re(/3) > 0. If we use the Laplace transform for convolutions,

we get a relation between the Beta function and the Gamma function which implies

B(a, §) = B(5,a)
e (@)T(3)
I'(a)T'

1.2.3 Mittag-Leffler function

The exponential function e is very important in the theory of integer-order differential equa-
tions. We can write it in a form of series:
o0 ok
B ,?;; T(k+1)
The generalizations of this function, so called functions of the Mittag-Lefller type, play an
important role in the theory of fractional differential equations. First we introduce a two-
parameter Mittag-Leffler function defined by formula,[14]

[eS) k

Z Mokt 3)' (2,8 €C, Re(a)>0). (1.7)

when § = 1 its equal to the exponential function which called Mittag-Leffler of one parameter (figurel.4)
For special choices of the values of the parameters «, 3 we obtain well-known classical

functions, e.g.:

) Zk
El,l(z) = Z E = ez.
k=0
o) = S =35
0,1{”%) = = A
k=0 F(l) k=0
() = o
Eio(z) = = ze”.
= L'(k)
e? —1
ELQ(Z) = > .
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Figure 1.4: Mittag-Leffler of one parameter.

As we will see later, classical derivatives of the Mittag-Leffler function appear in solution of frac-
tional diffrential equations. Since the series (1.7) is uniformly convergent we may differentiate

term by term and obtain

2 (k+m)! 2"

ES () =Y

= K T(ak+am+p)

1.3 Laplace transform

The idea of transforming a "difficult" problem into an "easier" problem is one that is used widely
in mathematics.

There are many types of transforms available to mathematicians, engineers and scientists.

10



We are going to examine one such transformation, the Laplace transform, which can be used

to solve certain types of differential equations and also has applications in control theory.

Definition 1.3.1. Given a function f(t),t > 0, its Laplace transform is defined as

F(s) = L{f(8)} = /0 F et Wdt = lim [ et F(t)dt. (1.8)

A—o0 Jo

We say the transform converges if the limit exists, and diverges if not. Next we will give

examples on computing the Laplace transform of given functions by definition.[2][7]
Note: Laplace transforms are only concerned with functions where ¢t > 0.

Properties All these properties follow directly from the formula (1.8) ,we can find thier
proof directly in[13]

e Generalized linearity (if the series Y 72 ay fx(t) is uniformly convergent)

L {g akfk(t)} = g%aka(s)

e The image of derivatives
d” -
c { dtnf(t)} B SRyt (19)

k=1

e The image of integrals

£{/Otf(a:)dx} = ng)

e Differentiation of a Transform

We have
F®(s) = L{(=t)"f(t)}. (1.10)

It can be proven by induction. For n=1, we have, successively:

F'(s) = L{=tf (1)}

dF (s d oo
= - 0+Oo TS F(t)dt



Finally

FO(s) = [P0 ()
e The image of convolutions
LA *9)(8)} = F(s)G(s). (1.11)

with
F(s) = L{f(t)}
G(s) = L{g(D)}
here the convolution is defined by
(Fo)(0) = [ Fa)glt - w)da.
Its obvious that the convolution is commutative, associative and distributive.
Exemple 1.3.1. lets find Laplace Transform of the function f(t) = e*.

F(s) = L{f@)}

A
= lim e Ste dt

A—00 Jo
A
= dim [ ety
A—o0 Jo
A
= lim — e~ st

Exemple 1.3.2. lets find the Laplace Transform of the functionf(t) = t", for n > 1 integer.

A
F(s) = lim e St dt

A—00 Jo
—st|A4 A n—1,—st
. n€ nt" e
A—oo =5 | 0 —S

n A
= 0+ — lim e Sttt
S A—oo Jo
n
= —c{r}

S

So we get a recursive relation
ci{ty="cl{r ), vn>1
5 >

12



which means

S
n—2
tn—2 — tn—3
c{e) = {7}
By induction, we get
n _ ﬁ n—1
L{t"} = Sﬁ{t }
s s
s s S
_nn-1 2)...15{1}
s s S S
_ o1
 sns
n!
= ﬁ’ (S>O)

Table of Laplace Transforms

f@) || F(s) || f@) F(s)

i(t) 1 cos wt Py

1 1/s sin wt a3

t 1/s* || coshat =

t2 || 2/s® || sinhat =
" s:llfl e™ coswt (s—i)ﬁ
et L | e sinwt (==

te~ | giae | "7 | gar

1.3.1 Inverse Laplace transform

Definition 1.3.2. The corresponding inverse Laplace transform is

1 kit
LHF(s)} = =— lim

211 A—oo JE—it

F(s)efdt = f(t)

F(s) = L{f(1)}.
where i = \/—1 and k € R.

13



Propertie

The following formula is valid:

E—l 8_(a_5)
sP—a

] =t*"'Ey, (atﬂ) ya, B> 0,8% > |al,

when =1, we get
—(a-1)

£ [3 ] =t*"'E) o(at).
S—a

The proof of this identity is :

L[t By (at”)] = /0 T estelpy, (at”) dt

o - ak o —styBk+a—
_Z(Bk—i-oz)/ e StPkra=lgy
_ i a* I [tﬁk—&-a—l}

iz T(Bk + )

= ak LBk + )
B g L(Bk+a)  soh+e

1 & /a\F
_sakzo<sﬁ>

Technique: find the way back.

Lets see some simple examples:

Exemple 1.3.3. lets find the inverse Laplace transform of the function

3 2
_1 —_— —_—
£ {2 32+22}
3.1 2
n §£ {52+22}

= —sin2t.
2Sln

s2+4

Exemple 1.3.4. lets find the inverse Laplace transform of the function i

s24+4
o - ol e e
— 0 = L L
{32—1—4 s2+4 +2 s2+4

1
= cos2t+ 5 sin 2t.

14



Table of Inverse Laplace Transform

F(s) | f(t)=L"{F(s)
(Sfa)a % exp(—at)
||t B (at®)
(ji;)la Eq (—at®)
m 1— E, (—at®)
Wl—a) tYE oi(at)
e |t Bap (at®)

15



Fractional calculus

Today there exist many diffrent forms of fractional integral operators, ranging from divided-
diffrence types to infinite-sum types, but the Riemman-Liouville operator is still the most

frequently used when fractional integration is performed.

Riemann’s modified form of Liouville’s fractional integral operator is a direct generalization

of Cauchy’s formula for an n-fold integral:

/aa: dxq . dz,..... /:n_l f(xn)dz, = (n_lw /: F() (@ — )" dt. (2.1)

and since (n — 1)! = I'(n), Riemann realized that the right-hand side of (2.1) might have

meaning even when n takes non-integer values.

2.1 Riemann-Liouville fractional integral

Definition 2.1.1. Let f € L'(Ja, b]) be the fractional Riemann-Liouville integral of the function
f of order (aw € C, Re(c) > 0) is defined in the right side by:

(I% f) () = F(la) / ‘L (F)dr, (Re(a) > 0,2 > a).

Alternivity, it can be defined also the left Fractional Integral as:

(I f) (z) = F(loz) / “tr— 2 f(r)dr, (Re(a) > 0,2 < b).

With I'(«) is the Gamma function.

Exemple 2.1.1. Let f(t) =C, C € R.

16



Then:

i f(t) = = [ (t=s)*""f(s)ds

]g+f(t) =

Theorem 2.1.1. [13] Let f € L'(Ja,b]) and Re(«) > 0. Then, (I% f) (z) exists for all 2 €]a, b,

and we have

I3 f € L'(Ja, b))

Proof Let f € L'(Ja,b[) and Re(a) > 0,b > x > a

NI = | [ @ ar
< Nla) [\m—r)“l\\f(r)\dr
< g [ @ =l
< F(la)zilfapb] —7)* 1\/ |f(7)|dr
< co.

2.2 Fractional derivative

2.2.1 Fractional derivatives in the sense of Riemman-Liouville

Definition 2.2.1. Let a > 0 with « € R and n = [a] + 1 a positive integer such that n — 1 <
a < n, fis a locally integrable function defined on [a,z], the derivative of order a of f is

defined by the following formula:

e
DR (@) = D (@) = oy | (=T ()

17



Especially, if a = 0 then:

"EDof(x) = I f(x) = f(x),
if « = n, then:
FEDg f(a) = f™(2),
if moreover 0 < o < 1, then n = 1 hence

F(ll—a)jm /ax(a: — 7)) *f(r)dr.

If f is of class C* then by doing integrations by parts and repeated diferentiations we obtain:

LD () =

E=1 LG (o) (z — a)i—® v
RLD:f(x) = g() f FE])E o+ i) + F(kl_ a) /a (LL‘ - T)kiailf(k) (T)dT'

2.2.2 Fractional derivative in the caputo sense

Definition 2.2.2. Let a € R with (o > 0) and n = [a] + 1 such that: n —1 < a < n and
f € C"([a,b]) then the fractional derivative of order «v in the sense of Caputo of the function f
is defined by:

“Dif(x) = IS"D"f(x)
1

T -0 [ =yt

Proposition 2.1. Ifn—1 < a <n, where n € N*, and o € R, then:

lim CD3 f(x) = [®(a).

a—n

lim ©Df(x) = f ()~ F0(0).

a—n—1

In the formula

I

T (”)7- T
DY) = i )

I'n—« x —T)otl-n

we will use the integration by parts, obtaining:

/Ox w(T)v'(T)dr = u(T)o(T)]y — /Ox o' (T)v(T)dr
)= ), () = (o et

W(r) = f0(r), o) = ZEZD

n—uo

\]

u(

18



it results:

Cpafiz) — 1 ) (7 (x — 7)o"
D§f@) = o w [f (1) ——o— )
+ n_a/Om(x—T)”_af("H)(T)dT].

Using the property of I' function I'(n — a4+ 1) = (n — @)I'(n — «), it results:

1

R ACit v ey

SO [T )@ - )]
lim “Dgf(t) = {f(”)(0)+ /O f<"+1>(7)d7]
=[O0+ 10
= ).
lim “D5f(@) = |F70)+ [0 @ - ]

= f"0) + (z—7)f™(7)
FOD(@) = fD(0).

T
0

Exemple 2.2.1. Let us calculate the fractional derivative fora >0,n—1<a <n,8>n—1
of the function f(¢) = t” using the definitions, for the case:

1. For the Riemann-Liouville derivative, we can write:

¥dfn /t u’B(t — )" du
['(n—a)dt™ Jo ’

and we take: u =wvt, du = tdv It follows:

RLpotP =

1 ar
REDgt? = 7—/ £)°[(1 — vyt td
5 = Sy Jp 0710~
1 ar
— 1 — n—a—1 ﬁtn—a-i-ﬂd
['(n—a)dt /0 (1-v) ! !

— 1 /1(1 o U)nfaflvﬂditnfcﬂrﬁdv
I'(n—a) o dt™

but

d* CA+1) .,
P pen
dtn F'(A—n+1)

so that it results:

1 Thn—a+p+1
I'n—a) T(—a+p8+1)

1
RL poth — >t_a+f8/ (1 —v)" P dy
0

19



IF'(n—a)l'(B+1)
'n—a+p+1)

/01(1 — )" WPdv=Bn —a,B+1) =

I'(—a+p+1)

2. In this case we apply the definition of the Caputo derivative of ¢? :

(n)
B
CDatB — 1 /t <u> du
0 I'(n—a)Jo (t —u)oti=F
(B+1) = —a—1
_ nE )
n—a/F —n+1) (t—u) “

We use the change of variable u = vt, resulting after calculations:

rpg+1)
I'(n—a)l'(B—n-+

“DgtP =

D /Ol(uv)ﬂ_” [(t — v)"_o‘_l} tdwv.

Finally, we obtain:

af _ L5+ 1)
“Dot? = F(n—a)F(ﬂ—n+1)B(6_n+1’n_a)
F(ﬁ—i_l) t,Bfa
rg—a+1) '

Exemple 2.2.2. The Caputo fractional derivative for the constant function is equal to zero :
‘D% =0, c¢= const.

Let n—1<a<n,n €N, n>1, weapply the definition of the Caputo derivative

1

D) = ") = Fr— s / ‘(= o) O () de, 2> 0

and since the n-time derivative ¢ (n € N,n > 1) is equal to 0:

°pg ! A
OC—F(n—a)/o (t — x)oti-n e

2.2.3 Properties of fractional derivatives

In this part will find out whether some basic properties, such as linearity, rule of Leibniz, rule

of Zero and composition, always apply to integrals and fractional derivatives.[7]

20



Linearity property

I3 (CLf(t) + Cog(t)] = CLIg f(t) + Col s g(t).

where: C) and Cy are constants and f(t) and g(t) are two arbitrary functions.

1

2 (G0 + O] = g [ (0= (O () + Caglr)] dr

1 ¢ a-1 1 t ot
_ Cl(a)/ (t—7) f(T)dT+CzF(oz)/a (=) g(r)dr
= CU I f(t) + Collg(t).

A similar proof can be given for the Riemann-Liouville derivative.

Rule of Zero

We can prove that if f(¢) is continuous for ¢ > a then we have [7]
Tim D2F(E) = f(2).

The proof is on p.65-67[7]. Therefore, we define:

Daf(t) = f(1).

The product rule and Leibniz’s rule

If f and g are functions whose derivative of their product that we know is given by the rule of

the product [7]
(f(®).g9®) =f9+4.f

IR AR e
];)(k)f g

which is also known as Leibniz’s rule. In the last expression f and g are n-times differentiable

this can be generalized to

functions. If f(z) and g(z) and their derivatives are continuous in [a,t], it can be proved that

Leibniz’s rule for fractional derivatives is given by the following expression:

Dalf i( )f(k (t)Da " g(t).

where the binomial coefficient is given by



and m € N satisfies (m < o < m + 1). The proof is quite long so it will not be given here, but
can be found in p.91-97/[7]. If we know the fractional derivative of a function, say ¢(¢) and we
want to determine the fractional derivative of a function which is a product of g(¢) and another
function,say f(t), Leibniz’s rule is very useful.

The composition (fractional integration of a fractional integral)

The Riemann-Liouville fractional integral has the following important property
o (12 £(1)) = Ig*P£(t),  forRe(a) > 0,Re(B) > 0

So we have for (Re(a > 0), Re(f > 0)), it results:

«@ . 1 ]' t a—1 T —1
S0 = gy L [ - 07 s @ards

if we apply the Dirichlet equality

[ [ #@aris= [ [ sieyarac

we obtain:
2 (2 00) = ser L L e =0 e
variable changing
T=E+2(t=¢), dr=({t—-¢&)dz, t—T1=(1—2)(t—¢),

we get

but:

_ T@r()
I'(a+p)
Finally, it results:
1 t
2 (L0) = g 9T e
15 10,



Another important property of the Riemann-Liouville fractional derivative
REpg (17, £ (1)) = P2 D P £ (b).

So by using the definition

“ps [ 0] = 4 [l o)

dt
:iﬁmﬂwﬂﬂ
— RLD:*ﬁf(t)’

if « = we get
Dy [ 1 (0)] = 1),
e There are another possibilities when we deal with the composition of differint-integrals, which

are not needed in this thesis.

2.2.4 Examples

This section covers some examples of fractional derivatives and integrals. First of all, we’ll look

at the power function.

The power function

The power function is one of the most important functions because many functions can be
defined by an infinite power series. First we calculate its fractional integral of Riemann-Liouville

of order o« > 0

1

(t—a) = F(a)/at(t—T)a_l(T—a)BdT,

variable changing =2 =¢ dr=(t—a)d§, £:0—1

(t _ a)ﬁ-f—a
[(c)
— g)Pte
= (tF@z)B(a, f+1)

LB+1) o
frarp @ #>7L >

[a-gretag (2.2)

The condition f > —1 arises naturally as a product of the required integrability. Now we can

calculate the Riemann-Liouville derivative of the power function by using the formula (2.3) and
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just derived relation (2.3), where as usual a > 0,

d’I’L

DYt —a)’ = 1~ a)
_ F(ﬁ + 1) d” _ N\BH+n—«
- T(B+n—a+1) dt”(t @)
r 1

We see that the results of (2.4) and (2.3) are formally the same, the condition on § is also
unchanged, so we may write generally

rB+1)

DLt = rr

(t—a)’™, a€eR,f>-1 (2.5)

The following two examples can clarify this using concrete numbers. First of all, we want to
calculate the half-derivative of the function f(x) = x, so in the last expression we define t = z,

a=0,8=1and a = % We then obtain

1 F(1+1) 1
RLDG(x —0)' = —0)!
1 F(Q) 1
Rlper = x?
’ L)

Blper = 2\/7. (2.6)
s

In the following example, we want to calculate the derivative of order% of the function f(z) = 22,

so again in formula (2.5) we define t = x,a = 0, but now 5 =2 and o = %

This gives us

Di(z—072 = F(E(Egi)l)(x—O)Q_i (2.7)
s, _ T@) s
Diz® = P(%>x .

Proposition 2.2. The Caputo fractional derivative of order « > 0 withn —1 < a < n of a
power function f(t) =t° for 3 >0 is defined by:

B+ 4—a _ pays .
epegh _ faarnt =D (B>n—1).

0 (B<n-—1).

For more examples and more details we can see in [7] such as the exponential function and

the trigonometric functions.
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2.2.5 Relation with the Riemann-Liouville derivative and Caputo

derivatives

Let a > 0 with n — 1 < a < n, (n € N*), suppose that f is a function such that “D% f(t) and
RL D@ f(t) exist,then
n—1 r(k) _ Nk—a
C na RL Nna f (a> (ZE CL)
D — RLp -

=0

o

We deduce that if f*)(a) =0,(k=0,1,2,...,n—1)

“Dg f(x) = "Dy f(x).
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Fractional differential equations

Fractional differential equations are a generalization of ordinary differential equations.They can
be solved by several methods, of which the Laplace transform is the most used method. We will
explore this method, but first we give some basic properties of the Laplace transform fractional

derivative, which are necessary to understand this chapter.

3.1 Laplace transform of fractional derivative

We will first explore the Laplace transform of the RiemannLiouville fractional integral. Using

the definition and setting the lower bound a equal to zero, we get [14]

@) = e ) e =0 oy (3.1)

using the definition of the convolution, we write (3.1) as:

I3 1(@) = e+ f@)

a—1

We have Laplace transform of function x

1 '«
C{a:o‘ }: ( )

SOé

Using the form of the Laplace convolution transformation we obtained the transformation of

integration of Riemann-Liouville :

LU = gl {e e s
1 a—1
= @E {x } F(s)
= $ “F(s)
So we get that
LAIGf(z)} = s7F(s). (3.2)



3.1.1 Laplace transform of Riemann-Liouville derivative

We will explore the Laplace transform of the Riemann-Liouville fractional derivative. As sug-

gested in [7] we will write this fractional derivative in the following form

c{mogs) = £{ fter@),

dx™

using the laplace transform forme (1.9)
dn n-l  gn—k-1
clinnso) = se{ienw) - e o
= s"(s ("I F(s)) — nil skﬂlg_QDg‘_”f(O).
= n—k—1

We find the final forme of the Laplace Transform of Riemann Liouville ordre o > 0

n—1

L{PDEf(x)} = s"F(s) - ]; ' IDSTF f(4)]omo, (n—1<a<n).

3.1.2 Laplace transform of caputo fractional derivative

The formula of the Laplace transform of the fractional Caputo derivative defined in the form:

“Dif(x) = I g(x), g(a)=f"(z), (n—1<a<n)

using the formula (3.2) of the Laplace Transform of the fractional integral of Riemann Liouville,
We will have :
c{oD§ ()} = s"G(s), (3.3)

or, thanks to (1.9)

G(s) = s"F(s)— nz:: Faay a4 (0)

n—1

= $"F(s)— ). sk fn=k=1 (). (3.4)

k=0
Entering (3.3),(3.4) we come to the form of the laplace transform for the Caputo fractional

derivative: )
L {CDgf(x)} =s"F(s) — Y s>~k f0)(0),
k=0
We will see that these special cases are useful for solving some simple fractionals differential

equations, which will be covered in the examples at the end of this chapter.
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Exemple 3.1.1. Lets calculate the Caputo E{CD“} ,

1
for a=3

V2)
[NI[S;

So if we want to find CD2¢* we get

2 } C2r 8ts

5
2

CD%tZ — £—1 {
S

3.2 Laplace transform method

Before continuing, we also need the Laplace transform of a very important function for lin-
ear fractional differential equations consisting of two terms. We need to explore the Laplace

transform of the following function [14]
£ g (ar) ) (3.5)

If we look closer, we can see that this function is a combination of the power function and the

m time derivative of Mittag-Leffler function, the evaluation of this Mittag-Leffler function at

at® gives
S >, (k —i— m) (at™)® 2 (k+m)! ak(to)k
B (at®) Z =3 . (36)
— ! (ak +am+p) = kK T(ak+am+j)
substituting this expression into (3.5) gives
(k + m) aktok
L tam—i—ﬁ—lE(m) L — toém'i'ﬁ 1 3.7
using the linearity of the Laplace transform, we can rewrite the last expression as
> k+m)la®
£t B (g} = ( L {getram+p-1l 3.8
{ o (0 >} kz:;)klf(ak—i-am—i-ﬁ) { } (3:8)

Now we want to inspect £ {tak+“m+6_1} from the last equation. We have already determined

the Laplace transform of the power function
it} =T(a)s™, (3.9)
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so in this case we have

‘C{tak+am+,371} _ F(Oék+am_'_6)sf(ak+am+ﬁ)

_ Dlak+am+p) (3.10)

Sak+am+ﬁ

Substituting this into (3.8) gives us

> (k+m)la®  T(ak+am+B)

am+B8-1p(m) ¢ _1a _
c{t By (at)} = kzzo KID(ak +am + B)  sek+ams

B i (k 4+ m)la*
- = k!sak+am+ﬁ

& (k+m)! db
- Z k! 8ak+am+[3’

k=0

= omr S ()

Sa

To further rewrite the last expression, we look at the series

«
k=0 s k=0

= ik (k- m+1)<;‘i)km

. (a>k
Cdtm g \se)

Since the first terms m disappear after the differentiation, we can rewrite the last expression

in the form

i(k+m)!<a)k_ dm & (a)k_ a» 1 m!
k! dtm — dem 1 — & )m+1

S S¢ a
k=0 ( -

So substituting this, we finally get [14]

o—

m! mls

am+B—1p(m) ¢ 4o\ _ —am— _
L{t +8 lEa,/B (at )}_s ( _l)mﬂ_(sa—a)mﬂ'

3.2.1 Application on the solution of fractional differential equations
Exemple 3.2.1. We would like to solve the fractional differential equation given by
1 _2
FEDf(t) = e f(t), Dy *f(0) = o (3.11)

where ¢; is a constant. Since 0 < o = % < 1 we will use the Laplace transform of the Riemann-
Liouville fractional derivative for n = 1 and take the Laplace transform on both sides of the

last equation. If we also use the linearity of the Laplace transform, this gives

29



L{MDi (1)} = £{ef () = L0} (3.12)

1

SEF(s) = REDITUF(0) = e F(s)

S F(s)—FEDIIF(0) = ¢ F(s).

_2 _2
We see that LD, 2 f(0) is the value of Dy ? f(t) evaluated to t = 0. If we assume that
0 0

this value exists, we can set LD, ? f(0) equal to ¢y to get
s1F(s) — ¢ = e, F(s). (3.13)

If we solve this for F'(s) we get
Co

F(s) =

1
§3 — ¢

Finelly, thanks to table, we find inverse Laplace transform of F'(s), then we conclud that :

f(t> = E_l{sécjc }

= CQt%_lE%7% (Clt%)

2 1
= CgtigE%% (Cltg) .
Exemple 3.2.2. Let be the fractional differential equation :
“Doy(z) +ay(x) =0, 2>0, 0<a<l

where a is real constant and y(0) = C.
Using Laplace transfom of Caputo fractional derivative, if we also use the linearity of the

Laplace transform, this gives:

L{°Diy(w)} +al{y(x)} =0,

what gives us
n—1

(Y (s) = 3 s* 5y (0)) + aY (s) = 0,

k=0
since, 0< a<1 we get for n=1

s7Y (s) — s 1y(0) + aY(s) = 0,

after that
(s*+a)Y(s) — Cs* ' =0,
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we get

applying inverse Laplace transform

y(x)zcﬁ-l{ }

s+ a

using :
a—p3
-1 mls _ am+pB—-11(m)/ «
L {(Sa_a)m+1} =z Ea,,B (33 )7
with =1, m=0
y(x) = CEy1(—az®)

Exemple 3.2.3. Now we would like to solve the fractional differential equation given by

19 . _5
BDP f(x) =0, MDF =cy, DG =

Since 1 < p = % < 2, we will use the Laplace transform of the Riemann-Liouville fractional
derivative for n = 2 and take the Laplace transform on both sides.

This gives

c{mofrm) = o
s F(s) = "D f(0) - s"EDER(0) = 0
SBF(s) = "D [(0) - s"F Dy P f(0) = 0.

Following the same steps as in example 1, we get the following solution

fl@) = L™

3.3 Applications of fractional calculus in engineering

Fractional calculus is used in many fields, for example in engineering, physics, economy, biolog-
ical processes, etc. Many models can be represented by fractional differential equations and are

therefore increasingly used in these branches. It brings new possibilities, namely that fractional
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derivatives can describe memory effects, it is therefore possible to assess the influence of the
past on the behavior of the system at present.

One of the first scientists to use fractional calculus to solve a problem was Norwegian math-
ematician Niels Henrik Abel. In 1823, he applied it in the formulation of his solution to the
tautochrone problem. The idea of this problem is to find the curve of a wire without friction
that lies in the plane (x, y) such that the time required for a particle slides to the lowest point

of the curve is independent of where the particle is placed [7]

3.3.1 Fractional kinetics of charge carriers in supercapacitors

Fractional order kinetic equations provide a unifying tool for the description the behavior of

charge carriers in disordered media

Distribution of relaxation rates

A typical electrochemical (ES) supercapacitor consists of two separate porous electrodes by
an ion-permeable separator and an electrolyte ionically connecting electrodes (Figure 3.1(a)).
Approximately, the porous electrode can be modeled by a network of individual pores (Figure

3.1(b)) arranged in parallel (Figure 3.1(c))[14]

Electric double layer

Current Electrolyte Current
collector * Separator collector -0

Resistor "Diffusive”
(b) to charge resistor

porous
electrode
(a)

(c)

Figure 3.1: Diagram of an electric double-layer supercapacitor (EDLC) (a), of the component
elementary circuit (b) and the simplest equivalent circuit of EDLC (c)

The parallel arrangement of individual pores is responsible for the distribution of relaxation
times associated with "elementary capacitors'. Each elementary component discharges accord-

ing to the simplest relaxation equation: f(t) = pf(t), (u > 0), having a solution under the
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form of an exponential a function. Considering a dichotomous stochastic process in which the
relaxation between two states is not given by a single rate m, but by a distribution r(u), the

authors of [14] represented the relaxation function by means of superposition

f(t) = /0 " pl)eap(—p)dp (3.14)

Moreover, by considering a form of scale of this distribution, they arrive at the equation of

fractional differential relaxation

e

Da [ = — 1
t f(t) /Lﬂf(t)éa(t)fo 5a(t) F(l _ 06)7 (3 5)
ok
whose solution is expressed in terms of the Mittag-Leffler function £, (z) = Y52, T — k)
-«
f(t) = foEa(—pt®) (3.16)

Diffusion-limited charge transfer

Due to the fact that EDLCs with carbon electrodes have low pseudocapacitance due of the
Faraday reaction of surface functional groups, the general case of the transfer of charge lim-
ited by diffusion at the surface of the electrodes is considered in [14]. Oldham notes in [14]
that electrochemistry "was not the first scientific discipline to benefit from computation frac-
tional, but she was certainly one of the first to reap a sustained harvest of useful concepts and

methodologies".
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In this thesis, we have dealt with fractional derivatives and fractional
integrals, shortly differ integrals. After a short introduction and some
preliminaries and basic function like Gamma, Beta, Mettag-Leffler
function then different approaches for defining a differ-integral have
been explored. Then some basic properties of differ-integrals, such as
linearity, the Leibniz rule and composition, have been presented.
There after the definitions of the differ integrals have been applied to
afew examples, Also, linear fractional-order differential equations
and one method for solving them have been discussed.

Keywords: fractional derivatives and fractional integrals, fractional calculus,
fractional differential equations. Riemann-Liouville integral, Riemann-Liouville
derivative, Caputo derivative.
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Dans ce mémoire, nous avons traité les dérivées et les intégrales
d'ordre fractionnaire, en bref les différo-intégrales. Aprés une bréve
introduction et quelques préliminaires, différentes approches pour
définir une différo-intégrale ont été explorées. Ensuite, certaines
propriétés de base des différo-intégrales, telles que la linéarité, la
régle de Leibniz et la composition, ont été présentées. Par la suite, les
définitions des différo-intégrales ont été appliquées a quelques
exemples. En outre, des équations différentielles d’ordre
fractionnaire linéaires et 'une méthode pour les résoudre ont été
discutées.

Mots clés : Dérivées et intégrales fractionnaires, calcul fractionnaire, équations
différentielles fractionnaires. intégrale et dérivée fractionnaire de Riemann-
Liouville. dérivée fractionnaire de Caputo, la transformation de Laplace .
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