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Abstract In this work, it has been shown that the combined use of exponential operators
and integral transforms provides a powerful tool to solve time fractional generalized
KdV of order 2q+1 and certain fractional PDEs. It is shown that exponential op-
erators are an effective method for solving certain fractional linear equations with
non-constant coefficients. It may be concluded that the combined use of integral
transforms and exponential operator method is very efficient tool in finding exact
solutions for ordinary and partial differential equations with fractional order. Finally,
illustrative examples are also provided.
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1. INTRODUCTION

In this study, we present a general method of operational nature to obtain solutions
for several types of partial differential equations.
Until now, two methods, have been more extensively used for solving partial fractional
differential equations, the Laplace and Fourier transformations on the one hand and
separation of variables on the other hand. Many powerful and efficient methods
have been proposed so far, including the first integral method, the fractional (G, /G)-
expansion method, [5], [6], [9]. Let us mention also solution in the form of a series
of functions. Mathematical physics and population growth models characterized by
systems of partial differential equations, such as shallow water waves, Lotka - Volterra
model, Brusselator model are of wide applicability. The main purpose of this work has
been to employ the integral transforms and exponential operator method for studying
certain models. The goal has been achieved by formally deriving the exact analytic
solutions.
Definition 1.1. The Laplace transform of function f(t) is defined as follows [4]

C{f(t)) = / et f(t)dt = F(s). (L1)
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If L{f(t)} = F(s), then L7{F(s)} is given by
c+i00
ft) = % /_. eS' F(s)ds, (1.2)

where F'(s) is analytic in the region Re(s) > c.
Definition 1.2. If the function ®(¢) belongs to Cla,b] and a < ¢t < b, the left
Riemann-Liouville fractional integral of order 0 < o < 1 is defined as

I AR 103
TRLafH(4)) = / de. 1.3
Betan) = g [ et (13)
Definition 1.3. The left Riemann-Liouville fractional derivative of order

0 < o < 1 is defined as follows [7]

Ry L d ' 2
DIE0e) = rrm s | e g (1.4)

It follows that DI*E@¢(z) 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 ao = 0.5
is called semiderivative.

Definition 1.4. The left Caputo fractional derivative of order o (0 < av < 1) of ¢(t)
is as follows

Do) = =y || gt (€0 (15)

Note. Let us recall the following important lemmas that will be used throughout the

paper.
Lemma 1.1. Let L{f(t)} = F(s) then, the following identities hold true.

; k2

(1) = v o e TS

(2) ews’ = Lee e (weosB™) sin(wrP sinfm)( [, e~ > ""dr)dr,

(3) =L [ fu) [ emtrmurteosem gin (ur sina) drdu,
(4) L7YF(Vs) = 2t\1/ﬁ I ue_%f(u)du.

Proof. See [1], [2],[3].

Lemma 1.2. The following exponential identities hold true.

(3) exp(Aq(t) ) @(t) = 2(Q(F(t) + N)),
where F(t) is primitive of (q(t))~! and Q(¢) is inverse of F(t).
Proof. See [5],[6].
The most important use of the Caputo fractional derivative is treated in initial value
[c]v)
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problems where the initial conditions are expressed in terms of integer order deriva-
tives. In this respect, it is interesting to know the Laplace transform of this kind of
derivative.

L{DSf(t)} = sF(s) — f(0+),0 < a < 1, (1.6)
and generally [7]
k=m-—1
L{DSf(t)} = s*F(s) — s IR RO, m —1 < a<m. (1.7)
k=0

The Laplace transform provides a useful technique for the solution of such fractional
singular integro-differential equations.

Example 1.1. Let us solve the following fractional Volterra integral equation of
convolution type.

A/o /(t = ) DY(€)dE = (2)%IM(2\/£) #(0) =0, +p>1+ % (1.8)

Solution: Upon taking the Laplace transform of the given integral equation, we
obtain
L1+ 1) et

s*®(s) T T (1.9)

solving the above equation, leads to
es
P(s) = ,
(#) 1+ %)50‘_%‘“‘
at this point, taking the inverse Laplace transform term wise, after simplifying we
obtain

(1.10)

1t ke

mg) T Io_1i,1(2Vat). (1.11)

Note. In the above relation I,(.), stands for the modified Bessel’s function of the
first kind of order 7.

o(t) =

Example 1.2. Let us solve the following impulsive fractional differential equation.

DR.L,ay(t) + By(t) = tk(S(t —¢), 0<a<l. (1.12)

Solution: The above fractional differential equation can be written as follows

y(t) = B3+ DRLa

let us recall the following well- known identity from Laplace transform of the expo-
nential function

1 T en
T :/0 e du, (1.14)

tho(t — €), (1.13)

(&)
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by choosing s = D, and using integral representation for the exponential fraction, we
get

+oo
y(t)z/O du(e ™ uPEER s (1 — €)), (1.15)

at this point, in order to evaluate the result of the action of the exponential operator
over Dirac delta function, we may use part 2 of the Lamma (1.1) to obtain

+oo 1 [ee] .
y(t) :/ e**@“—/ e~ 7" (Weosam) gip (ur® sinar)..
0 T Jo

. / (=TT TPk s (t — €))dr)dr)du, (1.16)
0
after simplifying of the integrals, we arrive at
§k +o0 o0 o
y(t) = */ 6_6“(/ e =)= (ucosam) gip (yrsinar)dr)du.  (1.17)
T Jo 0
Let us consider the special case o = 0.5, after simplifying, we have
fk +o0 00
y(t) = = / e Py / e "8 sin(uv/r)dr)du, (1.18)
T Jo 0
by changing the order of integration, we obtain

B g +o0 \/;e—r(t—g)

=/ e dr. (1.19)

y(t)

2. EVALUATION OF CERTAIN INTEGRALS VIA THE LAPLACE TRANSFORMS

The Laplace transform is especially well- suited for evaluation of the integrals.
Let us recall some important properties of the Laplace transform, useful lemmas and
corollaries, that will be considered in the next part of this article.

Lemma 2.1. Let us assume that,

LAt 7 L) (V82 =A%) +5)7H
E{T}—/O (& ; dt := )\*Mm 5

then, we have the following integral identities

o0 sin &5 — BT cos ET
KX(\t)dt == 2 2 2 2.2
/0 # M) A2 sin® 4T (22)
oo . 1
0

where K, (.) stands for the modified Bessel’s function of the second kind of order v

(e
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or Mac donald’s function.
Proof. By definition of the Laplace transform, we have
T M\ —st /o2 __ )\2 —u
t A—Hy/g2 — )2
Let us introduce a Change of parameter s = A cosh ¢ in the above integral and simpli-
fying, we obtain

/oo IH()\t)e_()‘ cosh ¢)t e—¢u
0

dt .= . 2.
t Asinh ¢ (2:5)
Using the well- known identity for the modified Bessel functions of the first and second
kinds as below

K)o 1) — L)

Z 2.6
t (2) tsinum (26)
Therefore, we have
0 I& (At —(Acosh @)t U _ p—Pp
/ p(At)e dt= S (2.7)
t Asin pr sinh ¢

In relation (2.7), let us first differentiate with respect to ¢ after simplifying, we obtain

/oo K ()\t)e—(k cosh qb)tdt o (:uedm + Me_¢ﬂ> sinh ¢ — (eqbu — e—¢ﬂ) cosh ¢
n =

— A2 sin prr sinh® ¢ ’
(2.8)
at this point, let us choose ¢ = 7,
/oo K,(\)dt = —1 (2.9)
o " A2 sin &F
now, let us differentiate (2.9) with respect to order u to get
o sin & — BT cos &
K*X(\t)dt == 2 2 2 2.10
/0 u(A1) A2 sin? £ (2.10)

in the above relation, let us put u = +1, we arrive at

oo . 1
0

Corollary 2.1. The following identity holds true,

/OO K (t)dt := 1. (2.12)
0

Proof. In relation (2.10), let us take A = y =1 then, we get the desired result.
Lemma 2.2. Let us assume that,

( t) T _aduA) (VST + A2 — )M
c{o) }_/ et = Y : (2.13)

(&)
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then, we have the following integral identities

o —1
| viona = T =l (2.14)
0 Asin® pm

o 1
/ Yios(M)dt = F5. (2.15)
0

WhereY, (.) stands for the Bessel’s function of the second kind of order v or the
Weber’s function.
Proof. By definition of the Laplace transform, we have
o J“()\t)} B /Oo Ju(At)e st gt ((Vs?+ A2) — s)~
t —Jo t o UAH '
Let us introduce a change of parameter s = Asinh ¢ in the above integral and simpli-
fying, we obtain

/00 JM()\t)e_()‘ sinh ¢)t e—q&u
0

(2.16)

= . 2.1
g dti= = (2.17)

Using the well- known identity for the Bessel’s functions of the first and second kinds
as below

YIL ()‘t) Jlt(/\t)cosﬂﬂ — J—,u(/\t)

= . 2.18
. ; (2.18)
Therefore, we have
/°° Yu()\t)e_(’\sm}“”)tdt _ et C08 jT — 6¢“. (2.19)
0 t psin pum

In relation (2.19), let us first differentiate with respect to ¢ and choose ¢ = 0 after
simplifying, we obtain

e cosum — 1
Y, (A)dt .= —— 2.20
/0 w(A1) Asin pm (2:20)
at this point, if we differentiate with respect to order u, we get
> —1
/ Y (\)dt = W(CL;T) (2.21)
0 Asin® pm
Note. By setting u = £0.5 in (2.18), we have
> 1
/ Vi s(At)dt == F~. (2.22)
0 A
Corollary 2.2. The following integral identities hold true
h Ki(At)dt := 2 2.23
; 1(At)dt = ek (2.23)

(e
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e 4
K:(A)dt == —. 2.24
| msonar = o5 (224)
Proof. In relation (2.9), let us substitute pu = % and p = :2,) respectively, after
simplifying we get the following
K : 2.2
/ Oyt = o, (2.25)
and
/ Kz (Mt)d 1 (2.26)
2 3A2 .

3. SOLUTION TO TIME FRACTIONAL KDV OF ORDER 2Q+1

Fractional calculus has been used to model physical and engineering processes
which are found to be best described by fractional differential equations. It is worth
noting that the standard mathematical models of integer order derivatives, including
non-linear models do not work adequately in many cases. In this section, theorems
and the results which has been introduced are used to solve a variety of the time
fractional KdV.

The author implemented the joint Laplace- Fourier transform technique for solving
generalized time fractional KdV of order 2q+1, where the fractional derivative is in
the Caputo sense.
Problem 3.1. Let us consider the following time fractional KdV, with the initial
condition

O%u(x,t) 0%ty (z,t)

ot +k Ox2a+l

where —oo < x < 00, ¢t >0 and 0 < a < 1 subject to the initial condition

=0, (3.1)

u(z,0) = ¢(z), —0o < x < 0.
Note. Fractional derivative is in the Caputo sense.

Solution: Let us define the joint Laplace - Fourier transform as following

F{Lfulw, t)} = (Fh=) J15 €7 [3F e~ u(w, t)dt)dx = U(w, s),

taking the joint the Laplace - Fourier transform of PDE term wise and the Fourier
transforms of the boundary condition leads to the following relation

U(OJ,S) — Sailé(w)

s*+(ikw)2at1ls

upon inverting the joint Laplace - Fourier transform, we get

1y p— +oo iz ot T Pp(w)e
FHL Mule, )y = (=) [12 e ([0 s ds)dw = u(a, 1),

or, equivalently

+oo —iwac c+ioco ,St
u(z,t) = (%) I D(w) ([0 ST=a e (i) erTy 48 dw.

(&)
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Let us take v = 0.5 ( semi - derivative), after evaluating the inner integral, we get
the following formal solution

u(w,t) = (k=) [ emior @k By fo( (ikw) 0t V/E) @ (w)dw,

o0

obviously, we have

u(z,0) = () [T e e (w)dw = ¢(x).

2T

4. MAIN RESULTS

In this section, we implemented the exponential operational method for solving a
system of space fractional partial differential equations with non-constant coefficients.
Problem 4.1. Let us solve the following coupled space-fractional PDE with non-
constant
coefficients, where fractional derivative is in the Riemann-Liouville sense

t_bw + Bt*u(w, ) + A(b+ 1>% = ot’u(z, 1), (4.1)
02000 gty b+ ) EUED ik, (4.2)

ot oz™
where —oo < x < 0o , t > 0, and subject to the boundary conditions and the initial
condition

u(z,0) = ¢(z),v(z,0) =Y(z), —00 < z < 0.

Solution: Let us define the function w(x,t) = u(x,t) 4+ iv(z,t) and the initial condi-
tion w(x,0) = O(x) we get the following space fractional partial differential equation

b ow(x,t) 0%w(x,t)
ot ox®
with the initial condition w(z,0) = 0(x). At this point, in order to solve the above
linear space fractional PDE, we may rewrite the equation in the following exponential
operator form
ow(x,t)
ot
In order to obtain a solution for the equation (4.4) first by solving the first order PDE
with respect to variable t, and applying the initial condition, we get the following

ot bt+k+1 o
w(a, t) = exp(CHA—) exp(— M 2)0(x),

by virtue of Lemma (1.1), we get the following solution

— (o +if)thw(z, t) + \(b+1) =0, (4.3)

= (o +iB)t"TF — A(b+ 1)tba%)w(x, ). (4.4)

(o+ip)tPTr+L ) fOO e (AtPT cos arr)
) Jo

w(z,t) = %exp( PrETT

sin( At sin omr)/ (e~ P g(z))drdr,
0
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finally, we obtain the solution to the system as below

— 1 (o+iB) tb+k+l —r* (AP cos anr)
w(z,t) = Tep(Trmr—) o e

sin( AP T sin o) / e ""0(x — T)dT)dr,
0

from which we obtain

k41 b4k+1
u(x,t) = exp(%L b+k+1 ) cos( bt-i-k+1

f 77“0‘ (AtP+! cos arr)
0

(sin(/\tbﬂro‘sinom)/ e "T¢(x — T)dT)dr
0

+

R BtPTFYLN 1 oo _pe(atbH cos o)
exp( b hT 1 ) sin( brktl )? fO €

(/0Oo e~ "TY(x — 7)d7)dr,

sin( At lresinar)...

bkl bkl
v(x,t) = eXp(gbt—f—k-i-l )(:os('égf_s_k_s_1

sin( APt L) sin(am Ooe_” x — 7)dT)dr
(s sinfar)) [ e oe = r)in)d

1 oo —r*(AtPT cos(am)
)= e

otbtht! ) . thrkJrl f —r(At*t! cos ar)
0

—exp( ) sin( b+k+1

sin(AtF1r) sin(ar) / e ""P(x — T)drdr.
0

Note. It is easy to verify that u(z,0+) = ¢(z), v(z,0+) = ¢¥(z).

5. CONCLUSION

Operational methods provide fast and universal mathematical tool for obtaining
the solution of PDEs or even FPDEs. The combination of the integral transforms,
operational methods and the special functions give more powerful analytical instru-
ment for solving a wide range of engineering and physical problems. The paper is
devoted to study the Laplace transform, exponential operators and their applications
in solving certain systems of boundary value problems. The present method can be
readily applied to more complicated fractional differential equations. The results of
these developments will be published in the future articles.
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