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Abstract: This article addresses the multiple composed Erdélyi-Kober fractional derivatives and integrals that are compositions of
the suitable right- and left-sided Erdélyi-Kober derivatives and integrals. These operators are important, say, in the framework of the
Euler-Lagrange equations in the fractional calculus of variations. We start with a discussion of their properties including inversion
formulas, compositions, and mapping properties. Then, we introduce an integral transform of the Mellin convolution type related to the
multiple composed Erdélyi-Kober integrals and derive some operational relations. Finally, a one parameter family of convolutions for
the multiple composed Erdélyi-Kober integrals in the sense of Dimovski is constructed.

Keywords: Multiple composed Erdélyi-Kober derivatives and integrals, Caputo-type Erdélyi-Kober derivative, Mellin-Barnes integral
representations, generalized Obrechkoff-Stiltjes integral transform, convolutions in the sense of Dimovski.

1 Introduction

The Erdélyi-Kober fractional derivatives and integrals (E-K-D and E-K-I) are among the most used and useful operators
of Fractional Calculus [1,2,3,4,5]. Following the standard terminology, one distinguishes between the so-called left- and
right-sided E-K-D and E-K-I. The theory of the left-sided and the right-sided E-K-D and E-K-I, respectively, as well
as the compositions of either the left-sided or the right-sided E-K-D or E-K-I is well developed. Because the left-sided
operators can be reduced to the right-sided ones by some simple variables substitutions, the basic properties of these
operators are very similar. However, only few attention was given to the case of the compositions of the left-sided and the
right-sided E-K-D and E-K-I. These operators (i.e. composed Erdélyi-Kober operators) are essentially different compared
to the compositions of either the left-sided or the right-sided E-K-D and E-K-I, respectively.

A general framework for treating the composed Erdélyi-Kober operators was suggested in [5], where both the H-
transform with the Fox H-function in the kernel and the generalized H-transform were introduced and investigated in
detail. The generalized H-transform is defined via the Parseval equality for the Mellin integral transform in form of the
Mellin-Barnes integral with the quotients of products of some Gamma-functions in the kernel. Thus, it contains both the
H-transforms, the inverse H-transforms, and their compositions including the E-K-D and E-K-I as its particular cases.
The known asymptotic behavior of the Gamma-function allows a convenient treatment of the generalized H-transform in
the special spaces of functions defined as the inverse Mellin integral transform of functions with a suitable asymptotic on
the vertical lines in the complex plane [5]. In this paper, some elements of this theory are employed for derivation of the
results and their proofs.

A realization of this framework for the case of a composition of a left-sided E-K derivative/integral and a right-sided
E-K integral/derivative was suggested in [6]. In particular, a Mellin-Barnes representation of the composition was deduced
and employed for derivation of an explicit formula for a one parameter family of convolutions for the composed Erdélyi-
Kober operators in the sense of Dimovski. In this paper, we consider a far reaching generalization of the results presented
in [6] and investigate the case of a composition of several left-sided E-K derivatives/integrals and several right-sided E-K
integrals/derivatives.
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The main motivation for studying these operators and the fractional differential equations with these operators stems
from the fractional calculus of variations (FCV) that deals with optimization of the functionals depending on the fractional
derivatives [7,8]. The Euler-Lagrange equations of FCV are fractional differential equations with the left- and right-sided
fractional derivatives and integrals and their compositions [7].

For analytical treatment of the fractional Euler-Lagrange equation on a finite interval, some methods were suggested
in [9]. However, these methods do not work in the case of an infinite interval that is important for some applications. In this
paper, we develop some basic elements and constructions for a Mikusinski type operational calculus [10] for the multiple
composed E-K-D and E-K-I can be employed for analytical treatment of the corresponding fractional Euler-Lagrange
equations on infinite intervals. In particular, we investigate the basic properties of the multiple composed E-K-D and E-K-
I, introduce an integral transform that acts as a transmutation operator with respect to the multiple composed E-K-I, and
derive a one parameter family of the convolutions for the multiple composed E-K-I in the sense of Dimovski.

The operational method was successfully used in Fractional Calculus (FC) for analytical treatment of the fractional
differential equations of different types. In [11], the fractional differential equations with the Riemann-Liouville fractional
derivatives were considered. The case of the fractional differential equations with the Caputo fractional derivatives was
treated in [12]. In [13], the operational method was employed for solving some fractional differential equations with
the Hilfer derivatives. The Mikusinski type operational calculi for the left-sided E-K-D and for the compositions of a
finite number of such derivatives were developed in [14,15,5]. In [16], the case of the Caputo type modifications of the
E-K-D was considered. In [17], an operational calculus for the Riemann-Liouville fractional derivatives was used for
analytical treatment of the generalized Abel integral equations. In [18], a general overview of several operational calculi
of Mikusinski type for different fractional differential operators was provided.

Another possible approach for analytical solution of the fractional differential equations is application of the suitable
integral transforms, the so-called transmutation operators, that translate the integro-differential equations to some simple
algebraic equations. As we show in this paper, the transmutations of the composed E-K fractional operators are provided
in form of the generalized Obrechkoff-Stiltjes integral transform that contains both the Obrechkoff and the Stiltjes
integral transforms as its particular cases. The Obrechkoff transform was introduced in [19]. In [20,21], it was used as a
transmutation that translates the hyper-Bessel differential operator to a multiplication with a power function. Because the
hyper-Bessel operator is a particular case of a composition of the E-K-D, these results are included in our schema. In
[22], a particular case of the generalized Obrechkoff-Stiltjes integral transform was employed to derive some explicit
formulas for solutions to the initial value problems for the fractional differential equations that contain both the right-
and the left-sided E-K-D.

The technique employed for derivation of the results presented in this paper is based on the Mellin integral transform.
For the basic elements of the Mellin integral transform and its applications we refer the reader to [23]. In [24,25], the
surveys of several different applications of the Mellin transform technique in FC are provided. In particular, in [25],
the Mellin integral transform is applied for calculating improper integrals containing the FC special functions and for
derivation of basic properties of the E-K-D and E-K-I. The more advanced applications comprise derivation of a modified
Post-Widder formula for the inversion of the Laplace transform, investigation of the completely monotone functions
and their connection with the probability density functions, derivation of some subordination formulas for the multi-
dimensional space-time fractional diffusion equations, and an analytical treatment of dual integral equations with the
Meijer G-functions in the kernel.

The rest of this paper is organized as follows: The second section is devoted to the definitions of the multiple
composed E-K-D and E-K-I in form of the compositions of the suitable left- and right-sided E-K-D and E-K-I. In
connection with these definitions, some relevant properties of the left- and right-sided E-K-D and E-K-I are revisited. In
the third section, an in-deep discussion of the multiple composed E-K-D and E-K-I is presented. In particular, their
Mellin-Barnes representations are derived and used to show that the multiple composed E-K-D are the left-inverse
operators to the multiple composed E-K-I. Moreover, we introduce a transmutation operator for the multiple composed
E-K-I in form of the generalized Obrechkoff-Stiltjes integral transform and derive some operational relations. In the last
section, we present a construction of a one parameter family of the convolutions for the generalized Obrechkoff-Stiltjes
integral transform that can be also interpreted as the convolutions of the multiple composed E-K-I in the sense of
Dimovski.

2 The multiple composed Erdélyi-Kober fractional derivatives and integrals

In this paper, we handle the multiple composed E-K-I and E-K-D. They are defined in form of certain multiple
compositions of the left- and right-sided E-K-I and E-K-D as follows:
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Definition 1.Ler pt >0,a; >0, , €R, i=1,....,n,b; >0, B;eR, i=1,...,mand

n m
Y ai>Y b (1)
i=1 i=1
The operators

(Llif —X'u (Hpﬁt bip,bip HI] al“#f) )

(Duf)(x) =x ”(HKF;Z’ “HDW, "“’“"”f) () (3)

are called the multiple composed E-K-I and E-K-D of the Riemann-Liouville type, respectively.

In the definition, the operators / 19 k%@ prd pt® stand for the left- and right-sided E-K-I and E-K-D of order § or «,

i g Kg:Dg s By
respectively [1,3,5]:
UANIOES= e / (P =Py PUTO f (1)t 8,8 > 0,7 €R, @)
Jo
(Kg“Hx) = & ) BT/m(tﬁ—xﬁ)""lt’ﬁ(”""”*lf(t)dt, o,B>0,71€R, Q)
DV‘S H<y+1+ﬁ j)(ﬂ”" Sh)(x), k—1< 8 <k, keN, (6)
7,0 = . d T+a,l—o
(Pﬁ’ f)(x)H(TJrJ [3 e )(K Hx),I-l1<a<l leN. @)
j=0

For 6 = 0 and a = 0, the left- and right-sided E-K-I are defined as the identity operators:

(I F)(0) =1 f = F(x), (K5°f)(x) =Tdf = f(x).

Accordingly, for § =k, k € Norfor o« =1, I € N, the left- and right-sided E-K-D are reduced to the so-called hyper-Bessel
differential operators:

k
Yk X
O =T1 (v i+ o) S ke ®
Tl =
50 =T (v gy st 1 ©)

For B = 1, the E-K-I (4), (5) are reduced to the Riemann-Liouville fractional integrals with the power functions weights
[26], [5]:

(I3 1)) = (7518 ) (x) = %ﬂ*ﬁ [ =03 g, (10)
(KE D) = (1540 = r® [ =" (an

The multiple composed E-K-I and E-K-D are integro-differential operators. Under the condition (1), the multiple
composed E-K-I have some typical properties of the integral operators, whereas the multiple composed E-K-D behave
more like differential operators.

The E-K-I and E-K-D were treated in different spaces of functions (see, e.g., [1,26,5]). Let us mention some results
for the space Cy, [27] that are relevant for development of the operational calculi of Mikusinski type for the E-K-D and
their compositions.

The space of functions Cy, @ € R contains the functions f = f(x), x > 0 in the form f(x) = x” f| (x) with p > a and

freC((0,)).
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On the space Cy, a0 > —B(y+ 1), the left-sided E-K-D is a left-inverse operator to the left-sided E-K-I [3]:

(DE°IE° £)(x) = f(x), f € Ca. (12)

The right-sided E-K-D is a left-inverse operator to the right-sided E-K-I on a suitable space of functions, too.
However, the E-K-D are not the right-inverse operators to the E-K-I [3]:

(IgaDgaf Z e PUFTHD, (13)
L= o B T i L4 rroks
4= s J))]cgl(l)x i:]Ill(l +7+1+Bxdx)(1ﬁ (). (14)

In the formulas above f € Ck,k—1< 8 <k, k€ Nand a > —B(y+1). The space of functions C, is a subspace of Cg.
It contains the functions f = f(x), x > 0 in the form f(x) = x” f; (x) with p > o and f; € C*¥([0,0)). For the properties of
C’(; we refer to [1] and [5].

It turns out that the coefficients c; given by the formula (14) determine the natural initial conditions for the fractional
differential equations with the E-K-D. As we see, they depend on the limits of some complicated integro-differential
operators that are difficult to be interpreted in the concrete applications. To avoid this situation, a Caputo-type modification
of the E-K-D was introduced in [28] and analyzed in details in [3]. These fractional derivatives are similar to the E-K-D,
but allow a traditional form of the initial conditions, while considering initial value problems for the fractional differential
equations with these fractional derivatives.

Letk—1<d0<k, keN,I—-1<a<l €N, and 8 > 0. The operators

k

(*Dgﬁf)(x) _ (Ig+5,k—5 H(y+j+ Etd_) Hx), x>0, (15)
j=1

(PEP)0) = (K “H [(24) g g, >0 16)

are called the left-sided and the right-sided Caputo type modlﬁcatlons of the E-K-D of order § and o, respectively.
The Caputo type modifications of the E-K-D are the left-inverse operators to the corresponding E-K-I ([3]):

(DF I 1)) = £(x), (17)

(+Pg Ky f)(x) = f(x). (18)

As in the case of the E-K-D, the Caputo type modifications of the E-K-D are not the right-inverse operators to the E-K-1. A
closed form formula for the composition of the left-sided E-K-I and the left-sided Caputo type modification of the E-K-D
was derived in [3]:

(Ig(s Dg’ Hx E px (I+y J (19)
B(1+7+)) = _1 _
+y+j . d

pj= im(l)x i|j|1(1+y+z+ﬁx ) f(x), (20)

where k—1 <3 <k, keN,a>—B(y+8+1)and f € CX.
In general, the E-K-D and their Caputo type modifications are different operators. Say, for a function f € C’(;, k—1<

0 <k, keN, a>—B(y+1), the left-sided E-K-D Dz;’5 coincides with its Caputo type modification *DZ;’S if and only if

the conditions

. k—1 1 d
iy 1 BUFTH)) P —
igrg)x Jl (1+}’+z+ﬁxdx)f(x)
i=j+1
Ck=J) . pasre) 11 d . y+8k-5
lim 1B+ 1+y+i+— I’ X
Fis I T (i e 0y

are fulfilled for all j =0,1,...,k—1 [3].
In analogy to the Caputo type modifications of the E-K-D, now we introduce the Caputo type modifications of the
multiple composed E-K-I and E-K-D.
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Definition 2.Let 1 >0, a; >0, o € R, i=1,....n, b; >0, B; € R, i =1,...,m and the condition (1) holds true. The
operators

( L/.Lf (H Plﬁ/lb bil,bip Hll ai t“f) (21)

(:Duf)(x) =x7H (HKl/b'uH D, a’“a’uf>( ) (22)

are called the multiple composed E-K-I and E-K-D of the Caputo type, respectively.

Some important properties of the multiple composed E-K-I, E-K-D, and their Caputo type modifications will be
discussed in the next section.

3 Basic properties of the multiple composed Erdélyi-Kober operators

The Mellin integral transform plays a very important role in FC [24,25]. In this section, we employ some elements of the
Mellin integral transform theory for investigation of the multiple composed E-K-I and E-K-D.

We start with the basic definitions and properties of the Mellin integral transform. Let a function f satisfy the inclusion
x¥~1f € L'Y(R). Tts Mellin integral transform at the point s = ¥+ i is defined as follows:

F) =M Whisk = ()= [ o aw 23)

The inverse Mellin integral transform for a function F = F(y+it) € L'(R) with a fixed y € R is defined as the
following improper integral in the sense of the Cauchy principal value:

Ytioo
F0) = M YF(s)x) = / F(s)x—ds, x>0, s = y+it. 24)
27[ 1 Jy—ico
The convolution of the Mellin integral transform (Mellin convolution) is given by the formula

T ow= [ (2)s05 es)

t t

M
The Mellin convolution & = (f * g) is well defined for the functions f(x)x*~! € L'(R.) and g(x)x"~' € L'(R,). It
fulfills the inclusion 4 (x)xY~! € L' (R..) and the convolution property

M
MY(f * g)(x)ss} = M{f(x): s} M{g(x); s} (26)
The Parseval equality for the Mellin integral transform in form
e rx dr 1yt
* % * —s5 2
Lr(G)enT =g s @as @7

follows from the convolution property (26) and the formula (24).

Denoting by 2 the juxtaposition of a function f with its Mellin transform f*, the operational rules that we need in
the further discussions are as follows ([24,23,5]):

1) B s+ a), (28)
R |%c'f*(s/oc), a#0. (29)

We also need the Mellin transform formulas of some elementary functions (see [23] or [29]) for these and other
formulas):

PR ﬁl"(s/a) if R(s/a) >0, (30)
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(1) w _ T(s/p)
Flo)  [BIC(s/B+a)

(P -1)¢ o Tl—a—s/B) .. )
Fa) BIr_sp) T Re/B)>Ra) >0 )

In the formulas (31), (32), we used the notation
o % >0,
700, <0
for the truncated power function.

It is easy to see that the E-K-I (4), (5) can be represented as the Mellin convolutions as follows:

if R(at) >0, R(s/B) >0, 31)

IF° D) = (k% ), KE“NE) = (ko (), (33)
where 5 8
ky(x) = m)fﬁ<7+5)(xﬁ 1) ky(x) = mxﬁf(l ) (34)

The Parseval equality (27) and the Mellin transform formulas (31), (32) lead to the representations of the E-K-I as the
Mellin-Barnes integrals ([1,5]):

& _ Lot T(+y—s/B) . s

N0 =53 | Firryis s e (39)
X L ogri D(rts/B)

K50 =55 | Frerarsry! s 36)

The representations (35) and (36) hold true, in particular, for the functions f € ///[pl (L) with some restrictions posed

on ¢ and p. For a discussion of the space of functions ///CTPI (L) in connection with the Mellin convolution type integral
transforms we refer the readers to [5]. In this part of the section, we provide its definition and some properties.

Definition 3.Let the inequality
2sgn(c) +sgn(p) >0 (37)

hold true for some ¢, p € R. By ///C’p' (L) we denote the space of functions f = f(x), x > 0 that can be represented as the
inverse Mellin integral transforms

"Y+ico
fx) =M YF(s)ix} = ZLm / F(s)x%ds, x>0, s=y+it (38)
Jy—ico

of the functions F(s) = F (y+it), T € R that satisfy the inclusion
F(s)|s|Pe™ R0 e L(6), 0 = {s € C: R(s) = 1}

Evidently, the family of spaces ///C’yl (L) is partially ordered:

M 15y (L) C My, (L) (39)
if and only if
2sgn(cy —¢2) + sgn(p; —p2) > 0. (40)

To make the notations shorter, the space ./, , (L) will be denoted by .# ~!(L) and the space ///01} (L) by 4y ' (L).
The space of functions ///CTPI (L) is a Banach space with the norm

] c S %
1A gy = E/ﬁeﬂ S6) | P *(s) ds | @1
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Other properties of .7, , ! (L) are discussed in [5].
Because the E-K-D are the left-inverse operators to the E-K-I, their Mellin-Barnes representations can be obtained
from the Mellin-Barnes representations of the E-K-I [5]:

5 1 (14 y+8—s/B)
(DE"F)(x) = E/y r(1+y—s/B)

coy iy = L [Tt ats/B)
(Pg )f(x)*zm./yfim [(t+s/B)

The mapping properties of the integral transforms represented as the Mellin-Barnes integrals immediately follow from
the well known asymptotic Stirling formula for the Euler Gamma-function

Fr(s)x™ds, 42)

Sr(s)x " ds. (43)

I(2) = Varg =2 (14+.0(1/2) larg(2)| < 7, |d] <o (44)
and its corollary
I .
I (etiy)| = V21 2e ™2 (14.0(1/), Iy| = o, (45)
In particular, the left-sided E-K-I exists on the space .#, (L), p>0and g(x) = (Ig’ﬁ fx) e pjrl s(L). Analogously,

for p > &, the left-sided E-K-D maps the space .#, I(L) into the space .# pil s(L). The right-sided E-K-T is a one-to-one
mapping from the space .7, (L), p > 0 onto the space M. ja(L). For p > «, the right-sided E-K-D maps the space

A, " (L) into the space .7, ", (L).
Now let us consider the representations of the multiple composed E-K-I and E-K-D as the Mellin-Barnes integrals.

Theorem 1.The multiple composed E-K-1 of the Riemann-Liouville type maps the space ///p’l (L), p > 0 onto the space

//lp:rlu(Z?:, a-¥ b)) (L). It can be represented in form of the Mellin-Barnes integral as follows:

xH Yhico M F(ﬁ,’ + b,'S) n F(l — O — ais) _
L / *(s)x " ds. (46)
( uf)( ) 27T.'l Y—ico EF(ﬁifbiuanis)EF(l—aiJraiy—ais)f ( )
For p—u(Xtai—Y" i b;) > 0, the multiple composed E-K-D of the Riemann-Liouville type maps the space
My Y(L) into the space ///p W(E a5, b )( ) and can be represented as the Mellin-Barnes integral
- i=1% i=1"i

(Duf)(x) =

xR prrie DB bys) n I'(1—o;—a;s) -
_/y )H T Sr(s)x " ds. 47)

270 Jy—ieo 11 T'(Bi+bilt + bis 1 — oG —ajll — a;s)

The Mellin-Barnes representations (46) and (47) immediately follow from the definitions (2) and (3) of the multiple
composed E-K-I and E-K-D of the Riemann-Liouville type, respectively, the Mellin-Barnes representations (35), (36),
(42), (43) of the E-K-I and E-K-D, and the Parseval equality for the Mellin integral transform that ensures the
representation

1 [r+iee
(Ky o K1)(x) = — /y K5 ()5 (5) £ (s)x*ds (48)

27 Jy—ico
for a composition of any integral transforms defined in form of the Mellin convolution

‘+°° dt

i = [ kgL, k= [ knsn

The mapping properties of the multiple composed E-K-I and E-K-D of the Riemann-Liouville type on the space
M, p" (L) can be derived either from the mapping properties of the E-K-I and E-K-D mentioned above or directly from the
asymptotic Stirling formula (45).

Remark.Because the E-K-D of the Caputo type (15) and (16) are also the left-inverse operators to the corresponding E-K-I
on the space of functions ///p’l (L), p > 0, on this space of functions, they have the following Mellin-Barnes integral
representations:

(Dy.,'o‘f)(x):L/'y+i°°r(1+7+5—S/ﬁ)
Y

*~B 27 Jy-iw  T(1+y—s/B) Fr(s)x"ds, (49)
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_ b /‘”f“’w
27 Jy—ie  [(t+s/B)

Thus, on the space //ZP’I(L), the E-K-D of the Caputo type coincides with the corresponding E-K-D of the Riemann-
Liouville type.

As a consequence, on the space ///5 (L), p > 0, the multiple composed E-K-T (21) and E-K-D (22) of the Caputo
type have the same mapping properties and the same Mellin-Barnes integral representations as the multiple composed
E-K-I (2) and E-K-D (3) of the Riemann-Liouville type, respectively (see Theorem 1).

In what follows, we refer to the multiple composed E-K-I and E-K-D of both the Riemann-Liouville type and of the
Caputo type as to the multiple composed E-K-I and E-K-D.

(+Pg ) f(x) f(s)x¥ds. (50)

Remark.The representations (46) and (47) can be rewritten in the form

e )
)@ =55 | G W s 51)
R KAt C) B,
a0 =5 [ G OF (s (52)
with the kernel function @ given by the expression
@(S) = ﬁr(ﬁ,’ +b,~s) ﬁF(l — o —a;s). (53)
i=1 i=1

The representations (51) and (52) express the essence of the multiple composed E-K-I and E-K-D and are employed for
derivation of their further properties.

The representations given in the last remark easily result in the following important statement.

Theorem 2.0n the space .# ~'(L), the multiple composed E-K-D is a left-inverse operator to the multiple composed
E-K-I:

(DuLy f)(x) = f(x), Vf €. (L). (54)

The statement of the theorem immediately follows from the Mellin-Barnes representations (51) and (52) of the multiple
composed E-K-I and E-K-D and the shift property (29) of the Mellin integral transform:

I /wm ®(s)

(DI,LL[Jf)(‘x) :xiu ﬁ Y—ioo @(S+"L)

(L ) (s)o~*ds =

1/y+iw D(s) ¢(S+“)f*(s+u)x*5ds:
Y

20 Jyiw BsR) D)

1 "Y+ico 1 Y+ico
xH— / Fs+u)x"ds = —/y A (s)x%ds = f(x).

270 Jy—iso 270 Jy—ico

Another useful result is a compact formula for a composition of several multiple composed E-K-I or E-K-D.

Theorem 3.The representation

(L £)(x) == (L L f) () = (L f) (%) (55)

holds true on the space .4~ (L).
Ifp—nu (Xt ai—Y"  bi) >0, the representation

(D f)(x) := (Dy ... Dy f)(x) = (D f) (x) (56)

hold true on the space .4y ' (L).
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We start with a proof of the formula (55) for a composition of two multiple composed E-K-I(n = 2) that follows from
the Mellin-Barnes representation (46) of the multiple composed E-K-I and the shift property (29) of the Mellin transform:

)0 =5 [ et s =t [ S B

270 Jy—ioo DP(s— 1) 2mi
1 (v P(s+pu) _ 1 v P(s) s
n_- * sd:2y_/ * Sds = (L )
xzméﬁngg:mf@+mx s= o | S s = L))
Evidently, in the general case, the formula (55) can be proved by the same method. The formula (56) for the compositions
of the multiple composed E-K-D follows from the Mellin-Barnes representation (52) and by applying the same method as
the one used to prove the formula (55). The mapping properties of the compositions of the multiple composed E-K-I and
E-K-D follow from Theorem 1.
In the rest of this section, we introduce an integral transform of the Mellin convolution type associated with the
multiple composed E-K-I and derive some operational relations.

£ (4 )x~ds =

Definition 4.7The generalized Obrechkoff-Stieltjes transform is defined as the following Mellin-Barnes integral:

(01 (x) L /:Jrimﬁl—'(ﬁﬂrbis) ﬁl—'(l — o —a;s) fF(s)x*ds, f e (L). (57)
=l

2T Jy—ioo iy

The generalized Obrechkoff-Stieltjes transform is a particular case of the generalized H-transform introduced and
investigated in [5]. In its turn, both the Obrechkoff transform and the Stieltjes transform are particular cases of the
generalized Obrechkoff-Stieltjes transform (57).

Indeed, the generalized Obrechkoff transform [21,19,5] can be represented as the Mellin convolution type integral

onw= [ g (2

where H%’ is a particular case of the Fox H-function with the Mellin integral transform given by the formula ([1,5])

(a’a)l’”) f(t)% x>0, (58)

H}?g <x‘ (Oc,a)],,,> 21) HF(l — 0 —ajs). (59)
' - i=1

Because the right-hand side of (58) is a Mellin convolution, the Parseval formula for the Mellin integral transform along
with the formula (59) immediately lead to the Mellin-Barnes representation of the generalized Obrechkoff transform on
the space of functions .2 ! (L)

(6f)(x) = — / "I - 0 ) () s (60)

27 y—ieo ;7

that is a particular case of the formula (57).
In the literature, another form of the generalized Obrechkoff transform was often employed [21, 19,5]:

di

; (61)

(09w = [

X
> (awaia) £0)
with the kernel function

On—
Z
n

D, (z|(0,ai)1,0) = P

L o n—1 p n=1l g
/ / exp| — Zti—ziﬂ Hti an X (62)
JO 0 i=1 i=1

n—1 l—on .

—aj o
Iz " ™ “dn...di.
i=1

Another important particular case of the generalized Obrechkoff-Stieltjes transform (57) is the generalized Stieltjes
integral transform [5]:

o 1-a
w2 = e dr
(S8f)(x) = ﬁ/o eyw bl AL 63)
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The conventional Stieltjes transform is a particular case of (63) for the parameter values oo = 0 and § = 1. On the space
of functions .Z ! (L), the generalized Stieltjes integral transform (63) has the Mellin-Barnes integral representation ([5])

Ytioo
(yﬁaf)(x) = ZL/ I'(oo+Bs)IC(1—o—Bs)f*(s)x *ds. (64)
Tl Jy—ioo

Thus, this integral transform is a particular case of the generalized Obrechkoff-Stieltjes transform (57).

Now, let us derive some other representations of the generalized Obrechkoff-Stieltjes transform (57) and investigate
its connection to the multiple composed E-K-I.

The known formula for the Mellin integral transform of the Fox H-function [1, 5], the Parseval formula for the Mellin
integral transform, and the asymptotic behavior of the H-function [1,5] immediately lead to a convolution form of the
generalized Obrechkoff-Stieltjes transform with the Fox H-function in the kernel:

* x| (et,a)1 dt

07 x:/ H””’(— ! > n& x>o. 65

wrnw= [ (7 5o ) 105 (©9)

Otherwise, in the case 1mm (1—a;)/a; > [max —ﬁ i/bi, we can substitute the well known integral representation of

<i<n
the Euler Gamma-function .
r(s) = / e dr, R(s) >0 66)
0

for the functions I'(f; + b;s), i=1,...,m and I'(1 — o — a;s), i = 1,...,n into the right-hand side of the formula (57)
and get the following chain of equalities:

(0.9f)(x) = n /y e Im]r(ﬁi +b;s) flrm — 0y —ais) f* (s)xSds = (67)
i=1

27 Jy—ioo 1

Y+ico
27171/;/ / / exp( u,) I_Iuﬁ’erS Yduy ... duy x

/ / exp< vl> Hv Gy dvy [ (s)xds =

-5
n0O n00 m n m o n . 1 m . n )
/ / exp <—Zui—Zvi> Hulﬁ‘ IHvi a’dul...dumdvl...dv,,ﬁ/f*(s) (xHui b‘Hv?‘) ds =
JO JO i=1 ! i=1 1

i=1 ) i=1 i=1 c ; pal

o 00 m n m n m n
/ / exp qui—Zvi Hu?iilnv;a‘f xHu;biHv?i duy...duydvy...dv,
0 0 i=1 = ) i=1 i=1 i=1 i=1

The multiple composed E-K-I and the generalized Obrechkoff-Stieltjes transform are connected each to other as
formulated in the following theorem.

Theorem 4.For the generalized Obrechkoff-Stieltjes transform and the multiple composed E-K-I the following operational
relation holds true:

(OFLuf)(x) =x*(O0.Ff)(x), f €M7 (L). (68)

To prove the theorem, the Mellin-Barnes representations of the generalized Obrechkoff-Stieltjes transform and the
multiple composed E-K-I are employed:

O 1)) =5 [ @6 Wy o as= 5 [T ) g e -

1

Y+ico 1 Y+ico
_ % —S Jo — M * =S Jo — M
27”,/7% Pt (s pp s =5 [ @ (s = (0.7 1)),
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4 Convolutions of the multiple composed Erdélyi-Kober fractional integrals

For development of a Mikusinski type operational calculus for a certain differential operator, a convolution for its right-
inverse integral operator in the sense of Dimovski is required [30]. In general, derivation of these convolutions is a difficult
problem. However, in [5] a construction of the convolutions for the generalized H-transforms in form of the double Mellin-
Barnes integrals was suggested. Of course, this form of convolutions is not immediately appropriate for development of
operational calculi. It is still a good starting point and we employ it in this paper for construction of a one-parameter
family of convolutions for the multiple composed E-K-I in the sense of Dimovski.

As already mentioned in the previous section, the generalized Obrechkoft-Stieltjes transform (57) is a particular case
of the generalized H-transform addressed in [5]. In this section, we first derive a family of convolutions for its modification
in the form

(073 1)(x) =x*(0.7 f)(x),A €R. (69)
Theorem 5.Let the condition |
min % > max — E (70)
i=1,..n a; i=1,....m bi

hold true and f, g € ///c’pl (L). Then, the binary operations

m

(FEg)(x H%H”f/fog (71)

i=1

build a one-parameter family of convolutions for the generalized Obrechkoff-Stieltjes transform (69) with the power
function weight, i.e., the convolution property

(75 0) () = (0721 ()0 1.8)(x) (72)

holds true.
In the formula (71), the operators %;, i = 1,...m and ¥;, i = 1,...n and the binary operation f o g are defined as
follows:

(K Py ) for —Abi—Bi>0,
(% 9)(x) = { 0(x), for —Ab;— ;i =0, (73)

(PP, 2P 9) (x)  for — Abi—B; <0,
(2525 9) () for Aai+0i—120,
(%) (x) =< ¢(x) for Aai+a;—1=0, (74)
(Dl’/‘z‘;{_*’l“"*l“ﬁa*] 9)(x) fordai+o;—1<0,

1 m
ng / / Huﬁl ﬁl IHV l_V Ot,-x (75)
f (Xﬁuibiﬁv?i> g ()Cﬁ(l 7“i)7bilﬁl 1*V,) ) duy...duydvy...dv,
i=1 i=1 i=1 i=1

To prove the theorem, we first mention that the integral transform (69) can be interpreted as the H-transform with a
power function weight. In [5], a one parameter convolution family for the H-transform with a power function weight was
suggested in form of a double Mellin-Barnes integral. Specifying these results for the case of the integral transform (69),
we can write down its convolutions as follows:

YAioo Y+ico ) i . L
(f 8 2m /y /y s—i—t—l)f (5)g"(t)x " "dsdt, (76)

where the kernel function @ is given by (53). The general theory of convolutions for the generalized H-transform presented

in [5] ensures that the operation * possesses the properties of bi-linearity, commutativity, and associativity on some
subspaces of ///Cfp' (L). Moreover, the convolution property (72) for the generalized Obrechkoff-Stieltjes transform with
the power function weight holds true.
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Now, let us bring (76) to the form (71). To do this, we first transform the kernel of the convolution (76) as follows:

D)D) [y (LB bis)C(Bitbit)) Ty (L(1 = 06— a) (1 — 04— ait))

P(s+t—A) ;’Llf(ﬁi—l—bl(s—i—t—),)) izll"(l —Ocl—a,(s—i—t—l))

" T(2Bi+Dbi(s+1) 4 I'2—20;—ai(s+1))
£IIF (Bi+bi(s+t—2 ))HF(lf(xifai(ertfl))
uL F([Sl+bsF(Bl+bt) (1706,’7(1,’.?)1—‘(17(11'7(1,1)7
I;I Zﬁl—l—b,(s—i-t F(Z—Z(Xi—ai(s—i—t)) o

i=1

H 2Bl+7Lb+b (s+1— )H (2—-20;—Aa;j—ai(s+t—1))

ﬁt‘i‘b(S‘f’t— i ]_ai_ai(s‘i‘t—)y))
" T (B + bis)T B,+bt " (1 — o —as)[(1 — o —ait)
s1 TBi+bi(s+1)) 17 re- 2(xifa,-(s+t)) B

m n m n
Hgb,'(s-i-l—A)qu(s-i-l—l)HB(ﬁi-l-bis,ﬁi-i-bil)HB(] —o—as, 1 — o —ait),
i=1 i=1 i=1 i=1

where we used the known relation

L(s)I'(r)
B(s,t) = ———= 77
0= Farn D
between the Euler Gamma-function and the Euler Beta-function and the notations

F(ZBiJr)Lbier,’T)
Pd;(7) = , 78
l( ) F(ﬁz‘i‘bﬂ') ( )

I'2—-204;—Aa; —a;
(r) = 220 Aai—a) (79)

F(l — OC,'*LZ,’T)

The function &; can be interpreted as the kernel in the Mellin-Barnes representation of the right-sided E-K-I (36) (for
—Ab; — B;i > 0) or the right-sided E-K-D (43) (for —Ab; — ; < 0), respectively, whereas the function ¥ is the kernel
in the Mellin-Barnes representation of the left-sided E-K-I (35) (for Aa; + o — 1 > 0) or the left-sided E-K-D (42) (for
Aa;+ o — 1 < 0), respectively.

The shift property (29) of the Mellin integral transform allows to represent (76) in the form

n

(i) =A% 1% f o)), (80)

i=1 i=1

where the operators %; are defined by (73), the operators %; by (74), and the binary operation f o g has the following
Mellin-Barnes representation:

Vi Vhieo * * —s—t
(fog)x 2m/y /y gBﬁ,+bsﬁl+br>H<1—al~—al~s,1—a,~—al~r>f(s>g<r>x dsdr.  (81)

The condition (70) ensures that there exists a ¥ = R(s) = R(r) such that
Bi+biy>0,i=1,....om, 1—c;—a;y>0,i=1,...,n,

so for this 7y, we can employ the representation
1
B(s,1) = / o1 =1y de, R(s) > 0, R(t) > 0 (82)
0
for all functions B(B; + b;s, B; + bit) and B(1 — o; — a;s, 1 — a; — ajt):

1
B(Bi+bis, Bi +bit) = /0 WP (Bt gy i =1, m, (83)
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1
B(l—o;—ais,1 —o;—ajt) = / v;a"fa"s(l —v) % dyy i=1,... 0. (84)
0

The integral representations (83) and (84) are now substituted into the right-hand side of (§81). In the obtained multiple
integral, the orders of integration can be interchanged (the corresponding integrals absolutely converge for f, g € ///Cfp' (L)
under some restrictions on ¢ and p). Then we get:

Y+ico  py+tico 1 m
(f g 27“ / / / / B1+b s— l Mi)BﬁLbi[fl dul o dum «
Y= e

1 I .n
/ / [Ty (=)~ % dvy...dv, f* (s)g"(t)x " dsdt =
0 (U

1 1 m .7 n —a 1 Y+ico . m b n o —s
/0/0 g(ui(]_ui))ﬁl ]H(vi(]—v,')) ﬁ/;; ) f (S) (Xnuibnvi> dsx

— —joo

1 i b 1 N
ﬁ/ &) xH(l —u;)” 'H(l — ) dtduy...du,dvy...dv, =
Y j— j—

—joo

/ /Huﬁl Bt T % (1 —vi) <xnu ﬁvf’)x

i=1

n
(xH (1—u)~ ’H 1—w)* ) duy...duydvy...dv,
=

Combining the last formula with the representation (80) completes the proof of the theorem.

In the rest of this section, we discuss an important relation between the convolutions (71) for the generalized
Obrechkoff-Stieltjes transform & with the power function weight and the multiple composed E-K-I ;. According to
Theorem 4, these operators are connected through the operational relation

(OF 2 Ly f)(x) =x*(07 ), f)(x), (85)

so the multiple composed E-K-I L, is a generating operator for the generalized Obrechkoff-Stieltjes transform &%) with
the power function weight [31,5]. Now, we formulate the following important theorem:

Theorem 6.The binary operations (71) can be interpreted as convolutions of the multiple composed E-K-I1 (2) or (21) in
the sense of Dimovski for the functions from ///CTPI (L) with some restrictions on ¢ and p and under the condition (70).

To prove the theorem, we refer to the Theorem 14.2 from [5] that states that a convolution for an integral transform
is always a convolution for its generating operator in the sense of Dimovski. According to the formula (85), the multiple
composed E-K-I L, is a generating operator for the generalized Obrechkoff-Stieltjes transform &) with the power
function weight that immediately leads to the statement of the theorem.

For the readers’ convenience, we recall the definition of a convolution in the sense of Dimovski: Let ¥ be a linear
vector space and let L : 7" — ¥ be a linear operator. A bilinear, commutative, and associative operation * : 7" x ¥ — ¥
is called a convolution of the operator L in the sense of Dimovski if the relation

L(xxy) = (Lx)*y (86)

holds true Vx,y € 7.
Say, the convolution

(P00 = [ f@)gte—ndr

for the Laplace transform
~+oo

(L) = [ fl)e"dt

0

© 2020 NSP
Natural Sciences Publishing Cor.


www.naturalspublishing.com/Journals.asp

166 NS P M. Al-Kandari et al. : The multiple composed Erdélyi-Kober fractional ...

is also a convolution of the Volterra integration operator

X
(1)) = [ fyar
in the sense of Dimovski because of the operational relation

(LIg, f)(x) =x " (Lf)(x).

In [30], a general schema for construction of an operational calculus of Mikusifiski type for a left-inverse (differential)
operator to an (integral) operator based an a convolution in the sense of Dimovski was presented. Thus, the convolutions
(71) can be used to develop a Mikusifiski type operational calculus for the multiple composed E-K-D (3) and its Caputo
type modification (22).
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