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Exponential Differential Operators For Singular Integral Equations
and Space Fractional Fokker-Planck Equation

A. Aghili and J.Aghili

ABSTRACT: In this article, it has been shown that the combined use of exponen-
tial operators and integral transform provides a powerful tool to evaluate integrals,
solution to certain type of fractional differential equations and families of singu-
lar integral equations. It is shown that exponential operators are powerful and
effective method for solving certain space fractional Fokker-Planck equation with
non-constant coefficients. Constructive examples are provided.
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Introduction

We present a general method of operational nature to obtain solutions for sev-
eral types of partial differential equations. The integral transform technique is one
of the most useful tools of applied mathematics, employed in many branches of
science, mathematical physics and engineering. The most interesting and useful
applications of the Laplace transformation are solving linear differential equations
with discontinuous or impulsive forcing functions which are common place in me-
chanical systems and circuit analysis problems.

1. One dimensional Laplace transform

Definition 1.1. Laplace transform of function f(t) is as follows

L{f(t)} = /OOO e L f(t)dt :== F(s). (1.1)
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If L{f(t)} = F(s), then L= F(s)} is given by [3]

c+io0o
f@) = / e F(s)ds, (1.2)

" omi —ico
where F(s) is analytic in the region Re(s) > c.

Definition 1.2. If the function ®(t) belongs to Cla,b] and a <t < b,

RL,« _ 1 ! (I)(é-)
1! {(I)(t)}_r(a)/a RS (1.3)

The left Riemann-Liouville fractional integral of order o > 0 is defined as [7]

o o
D ¢(x) = vimay ds Ja (t_(ga dg. (1.4)

It follows that DEL->¢(x) exists for all ®(t) belongs to Cla,b] ,and a <t <b .
Note: A very useful fact about the R-L operators is that they satisfy semi group
properties of fractional integrals.

The special case of fractional derivative when o = 0.5 is called semi —derivative.

Definition 1.3. The left Caputo fractional derivative of order o (0 < o < 1) of
@(t) is as follows [8]

Dg6(x) =ty Jo g9 (€)dE. (1.5)

Lemma 1.1: The following identities hold true.

—_

LIRS = o [T Ay e tr=r"(7eosBT) g (rBrsinBr))dr)dr,

2. LVF(VE) = i o e F(€)de,

b

L1 (e V) = 457%%,

k o0
=am b ¢
4. e~ks" = %fooo e_TB(kcosﬁ’r)sin(krﬂsinﬁﬂ)(fooo e ST dr)dr.

Proof. See [1].
Lemma 1.2: The following exponential identities hold true.

1. exp(:l:oe%)@(t) = ®(txa),
2. exp(at L)D(t) = d(tet™),

3. exp(aq(t) §)®(t) = 2(QF (1) + o)),

4. exp(—a sinh? t%)@(t) =®(In(y/ %)),
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where F(t) is primitive of (¢(t))~! and Q(t) is inverse of F(t).

Proof. See [4].

Like Fourier transform, the Laplace transforms is used in a variety of applications.
The most common usage of the Laplace transforms is in the solution of initial
value problems. The Laplace transform is useful tool in applied mathematics, for
instance for solving singular integral equations, partial differential equations, and
in automatic control, where it defines a transfer function.

Problem 1. Let us consider the following non- linear impulsive differential equa-

tion
(v/D? — a?)y(t) = tF6(t — N).

Solution. The above differential equation can be written as below

t) = ————tho(t — A
y() (\/m) ( )7

from which we deduce that

y(t) = (fy~ dée P Ip(ag))t"a(t — N),

finally,
y(t) = [ d€lo(ag)e SPtRs(t — A).

Using Lemma 1.2 leads to the following

y(t) = 57 To(a&)(t — &)Fo(t — & — N)de,

thus, by using elementary properties of Dirac-delta function, we obtain
y(t) = N Io(a(t — \)).

Note:In the above relation Iy stands for the modified Bessel’s function of the first
kind of order zero.

Problem 2. Let us solve the following fractional Volterra integral equation of
convolution type. The Laplace transform provides a useful technique for the solution
of such integral equations.

AJ; " sin(a(t — €+ B)DG(E ~ F)dE = ()81, (2Val),  (1.6)

#(B)=0,a+v—-2>00<a<l.

Solution. Let us make a change of variable & — B = n and taking the Laplace
transform of the given integral equation, we obtain

—_a

e s

Sa(p(s)#zg) - SItv s
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solving the above equation, leads to

0(s) = L

or equivalently

_ (sze%a+aze%a)
P(s) = Tansiterr

at this point, taking inverse Laplace transform term wise, after simplifing we have

olt) = § (525 T (20/alt = B)) + 25 (52 5 a2/t = B))-

In this section, we will also develop a more general procedure to treat singular
integral equation whose solution requires exponential differential operators. Sin-
gular integral equations arise in many problems of mathematical physics. The
mathematical formulation of physical phenomena often involves singular integral
equations. Applications in many important fields like elastic contacts problems,
the theory of porous filtering, fracture mechanics contain integral and integro-
differential equation with singular kernel.

Corollary 1.1 Let us consider the following singular integral equation

cap(-wa?) = [¢~ £ e g(xg")de, (1.7)

the above integral equation has the following formal solution

9(x) = J,(Vwz : 2p).

Where J,(. : .) stands for the Bessel — Wright function of order v.

Note:the special function of the form defined by the series representation
—1)"
T 1) = 300 st ()"

is known as Bessel- Maitland function or the Bessel- Wright function. It has a
wide application in the problem of physics, chemistry, applied sciences.
Proof. Let us rewrite the left hand side of the above equation(1.7) as below

cap(~wa?) = ([g déemt€"E" P g (), (1.8)
in relation (1.8), we used the following exponential identity
B(N\z) = B(eFnN ) = (N g) = etV @Da (1) = A\F*P=(2),

thus,
eap(—wa?) = ( [y e 8" TP dE) g(x). (1.9)

At this point, we may rewrite relation (1.9) in terms of Gamma function as follows

exp(—wz?) =T (1 + v+ pxDy)g(x). (1.10)
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From the above operational relationship and Taylor expansion of the exponential
function results in

9(@) = ¥olo mrsns () (1.11)

o] n"
9(@) = nlo Ty (Vew) " = J,(Vwr : 2p).
Corollary 1.2. Let us consider the following singular integral equation
x¥exp(x fo Ye~Sg(x€)dE), (1.12)

the above integral equation has the following formal solution

g(x) = L,(Q\/x_,u),

where T, (21/xp), stands for the modified Bessel function of the first kind of order
v . Proof. Let us rewrite the left hand side of the above equation as below

vexp(x) = (f;~ dée €™ )g(a), (1.13)

and treating the derivative operator as a constant, the evaluation of the integral
yields
g(x) =T +v+auD,)(z"exp(z)), (1.14)

after writing Taylor expansion of exponential function, we arrive at

9(x) :T;O n!T'(1 + v+ pxD,) ()™

B St e
= nID(1+ v+ pu(n+v))
=1, (2v/zp). (1.15)
Note: From operational relation (xD,)x™ = naz™ we get the following identity
g(cxDy)a™ = g(cn)z™, (1.16)

and g(x) has Taylor series expansion.
Lemma 1.3. The following exponential operator identity holds true

()~ exp(k ) () = wy fo~ M r e (1.17)

Proof. Let us introduce the following integral

_ exp(—pf)
y(t) = (L )f k \/(ZJrEpn = dg. (1.18)

By making the change of variable k + & = ( in the above integral we get
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_ o0 exp(pk—pC) 4
m o S 46 (1.19)
after simplifying, we get
_ exp(kp) o0 exp(—pC)

or,

Let us choose p = 4 | we obtain

dt

()0~ exp(k ) () = wy fo~ " r e (1.21)
Special case . For n = 2 , we have

foo q>(t+k Od&

)20 = w5y

from which we deduce

d d 1 [ de d
Gesntig®®) =y [ | et € )0
ot k-
/0 — (1.22)

Lemmal.4.The following second order exponential operator relations hold true.

Lexp(r(£)%)®(z) = (2rf) I e e 7 (®(z +iu) + P(z — iu))du, (1.23)

co _ u? . .
2. exp(ka(£)?)®(z) = (QTl\/F) Jo e (B2 + iu) + O(x — iu))du.
(1.24)
Proof. Let us consider the following elementary integral

rymexp —r(b® —a?) = [* e~ cos(au) cosh(bu)du. (1.25)

By integration by parts, one can easily find the value of the integral and after some
algebra we obtain

exp —r(b? —a?) = (4rf) fo e i exp(mu)—l—emp( iau))(exp(bu) 4+ exp(—bu))du.
(1.26)
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1. In the above integral relation, we set a = (a%), b = 0 to obtain

exp(r(2))(x) = iz [0 dule™ (eapliu) () + exp(—iu) (2))®(x).

(1.27)
by using lemma 1.1, we get finally
exp(r(%)%@(m) = (zr—{/_w) fooo e i (®(x + iu) + ®(x — iu))du.
2. In the above integral relation, we set r = kx a = 6%’ b = 0 to obtain
0 1 o u? 0
kx(=—)?)®(z) =———r du(e™ k= i) (=—
explkal 5 )8(e) = [ dule™ e (expliu) (1)
. 0
+ eXp(—w)(g))q)(x), (1.28)
by using Lemma 1.1, we get finally
u2 . .
exp(kz(£)?)®(z) = m IS em i ((z + i) + (z — iu))du. (1.29)

Corollary 1.3. Let us consider the following Fredholm singular integral equa-
tion
exp(Ba?) = [72 e p(a — 26VE)dE, (1.30)
the above integral equation has the following formal solution

148X8

o exp((f 11473 )ﬁzz)
®(z) = VAr(1+42p)

Proof. Let us rewrite the right hand side of the above equation as below

cap(Ba?) = [ dee ¢ e 2VRED= P (x), ( (1.31)

and treating the derivative operator as a constant, the evaluation of the integral
yields

O(z) = ﬁe"\Di exp(Bz?), (1.32)

at this point, using relation (1.23) leads to

co _u? . .
B(r) = 2 iy Jy ¢ (eap(Bla + iu)?) + exp(B(a — in)?))du,
(1.33)
from which and after some easy calculations, we get

14878

B(x) = SCERDY

VAT (14428)
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2. Evaluation of certain integrals

The main purpose of this section is to introduce the use of the exponential
differential operator technique for evaluation of certain types of integrals.
Lemma 2.1. Considering the integral

as a function of parameters v ,u, show thatl(x, v) satisfies the following relationship

_ [® T _ kym oo (=1)" T(p(nt+v)—0.5) - n4v
I, = fo JV((]CZ_;,_tZ)”)dt =5 Zn:O ATt oTn) lf‘(u(n-i—u)) (05k 2#1') tv

(2.2)
Proof. By making a change of variable t = ky ,and letting = k27 , we get
L=k [y () dy- (2.3)
The above integral can be written in the following operational form
r - kfo (1+y2)u fo 7‘dy)‘] ( )5 (24)

after evaluation and simplifying the right hand side integral, this last result
leads to

k I'(purD,—0.5
=k [y Ty )y = ByE LU D08 g (), (2.5)

By using Taylor expansion of the Bessel’s function of order v, we obtain

_ k\/— ~1)"  T(urD,—0.5) ntv,
Zn 0 n‘F(lJrl/Jrn) (lli(,urD ) (0 5T) + (26)
finally,

k n" I'(p(n+r)—0.5 n-+v
= \/_Zn 0 n‘F(1+)1/+n) (‘l—t‘gp(n-‘?—u)) )(05T) . (27)

Lemma 2.2. Let us Consider the following integral
Ia = fooo ETf(mdt, (28)

as a function of parameters k ,u , show that I satisfies the following relationship

— oo T _ 0o k(—=1)" T(u(2n+1)—0.5) /7. — n
Lo =k J§™ Brf (e )dy = S0 ooy — Tty (K 2a)?t.

(2.9)
Proof. By making a change of variable ¢t = ky ,and letting x = k?*r , we get
In=k[~ Erf( ) dy- (2.10)
The above integral can be written in the following operational form
Lo =k [y Brf(qryme)dy = k(fy (572" Prdy) Er f(r), (2.11)

after evaluation and simplifying the right hand side integral, this last result
leads to
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Io =k [}° Brf (e )dy = 2= HerDen GO pr f(r). (2.12)

By using Taylor expansion of the Error - function, one has

00 r 0o k(=)™ ,T(u(2n+1)—0.5 n
To = kfo Erf((1+y2)“)dy =2 =0 nlgl-i-%n)( (?Eu@n}ﬂ)) L2 i ) (2:13)

finally we get

oo r 00 E(—=1)" T'(u(2n+1)—0.5 _ n
Lo =k [, Erf((1+y2)u)dy = Ym0 n!((l-‘r%n) Of‘%u(inl)) )(k B)?nt,

(2.14)

3. Main Results

Solution to generalized space fractional Fokker-Planck equation with non-constant
coefficients, which is used to study the beam life time due to quantum fluctuation
in the storage ring. Fokker-Planck equation arises frequently in the theory of
stochastic processes. The physical interpretation of the variables in this equation
is that, the probability that a random variable has the value x at time t. For exam-
ple, u(x,t) might be the probability distribution of the position of a harmonically
bound particle in Brownian motion, or probability distribution of the deflection x
of an electrical noise traces at time t.

Problem 3. Let us consider the following generalized Fokker-Planck equation

up + a(Zr ) u+ Brru(z,t) =0,
)

Solution: In order to obtain a solution for equation (3.1) in view of [2],[3] first
by solving the first order PDE with respect to t, and applying the initial condition
(3.2), we get the following relationship

u(x,t) = exp(—pBt*TtaH) exp(—am”“(%xé%ﬁ)f(x).

In order to find the result of the action of exponential operator, we make use of
; — — _ 1 _ (0 9

pzrt three of Lemma 1.1, by choosing X = = 0.5, k = at"*!, s = (5-x5-,) to

obtain

u(w,t) = exp(—Bt"at) exp(—az’ M (Fag )N f(z), ) (3.1)
u(w,t) = exp(=At"Tlat)L [ g(r)dr,

where, g(r) = e~ (at" " cos Am) sin(at” 1 sin Am) ([, dre= """ 5275 f ().
Let us take f(x) = exp(—qz), A =0.5,

u(w,t) = exp(—0.5¢" 1zt )L fooo gmar" Pt ieos0 b
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.......... sin(at” 1705 sin 0.57) ([3° dre """ 3% exp(—qu))dr,
then after some manipulation, and using the following relationship [5]

exp(—r%x%) exp(—qx) = >.07 | Ln(qz, 7), (3.2)

we get the formal solution as below

u(x,t) = exp(—0.5t" o)L [ sin(wat’ ™ \/r)( 5~ dre™ """ 595 exp(—qx))dr,
or,

u(w,t) = exp(—0.5¢" o)L [ sin(mat* T /r) ([ e Y07y L(qw, 7)d7)dr.
At this point, in order to simplify the above relationship, we consider the following
- well — known relationship for Laguerre polynomials of two variable as below.

Yonet Lu(z, 7) = 115 exp(155), (3.3)

u(z,t) = exp(—0.5t" o) L [ sin(rat’ /) ([T e exp( )dr)dr,
the above double integral may be simplified as following

u(x,t) = exp(—0.5¢" Mot ) L [ A exp({£)dr( [, e 7 sin(rat” T\ /r)dr,
thus the result will become
1+U)2

u(x,t) = w exp(—0.5t"Ttak) fooo W exp(7L= — %)dr
Remark. For the general case,0 < A\ < 1,A # 0.5, and f(z) is any differentiable
function of all orders (we assume that, f(x) has Taylor series expansion ), we may
solve the above fractional partial differential equation by making use of the above
procedure. The procedure as described above should be generally applicable to the
most fractional partial differential equations with non - constant coefficients.

4. Conclusion

Operational methods provide fast and universal mathematical tool for obtaining
the solution of PDEs or even FPDEs. Combination of integral transforms, opera-
tional methods and special functions give more powerful analytical instrument for
solving a wide range of engineering and physical problems. The paper is devoted
to study exponential operators and their applications in solving certain boundary
value problems such as the space fractional Fokker-Planck equation. We show that
the present technique could be used to solve different kind of fractional partial dif-
ferential equations. The present method can be readily applied to certain singular
integral equations such as generalized Lamb - Bateman equation. The results of
these developments will be published in future papers.
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