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Abstract

The present study aims at indicating the existence and uniqueness result of system in extended
colombeau algebra. The Caputo fractional derivative is used for solving the system of ODEs. In
addition, Riesz fractional derivative of Colombeau generalized algebra is considered. The purpose of
introducing Riesz fractional derivative is regularizing it in Colombeau sense. We also give a solution
to a nonlinear heat equation illustrating the application of the theory.
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1. Introduction and preliminaries

Fractional calculus is a generalization of ordinary differentiation and integration to arbitrary non-
integer order. Moreover fractional processes have been increased many developments in the last
decade. For instance, they are suitable for describing the long memory properties of many time
series.

Colombeau algebras (usually denoted by the letter G) are differential (quotient) algebras with
unit, and were introduced by J. F. Colombeau (cf.[1],[2],[3]) as a nonlinear extension of distribution
theory to deal with nonlinearities and singularities in PDE theory. These algebras contain the space
of distributions D" as a subspace with an embedding realized through convolution with a suitable
mollifier. Elements of these algebras are classes of nets of smooth functions.

The fractional calculus by application of distributed order PDEs in Colombeau algebra was started
by [6]. Furthermore, Caputo and Riemann-Liouville derivatives of a Colombeau generalized process
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have been studied in [5]. The reason for introducing fractional derivatives into the Colombeau
algebra of generalized functions was the possibility of solving nonlinear problems with singularities
and derivatives of arbitrary real order in it.

This article first, considers the Caputo fractional derivatives on the interval [0,t), t < T, T > 0
and then discusses the study of Riesz fractional derivatives on the whole axis R which is based on
the Liouville-Weyl definition of the fractional derivative with higher order [4].

The paper is organized as follows. After the introduction some basic preliminaries such as notation
and definitions of the used objects are given. Also the spaces of Colombeau generalized functions are
introduced. In addition, existence and uniqueness result in a system of ordinary differential equation
is considered. Moreover imbedding the Riesz fractional derivative into extended Colombeau algebra
of generalized functions is shown. Finally, the existence-uniqueness result of a nonlinear heat equa-
tion is proven. Furthermore an equation driven by the fractional derivative of delta distribution is
certified. This means the equation illustrates the application of the theory in a framework of the
extended algebra of generalized functions. Besides moderateness and the negligibility for entire and
fractional derivatives are clarified.

1.1. Colombeau algebra
First the definitions of some generalized function algebras of Colombeau type are mentioned which
are as follows. The elements of Colombeau algebras G are equivalent classes of regularizations, i.e.,
sequences of smooth functions satisfying asymptotic conditions in the regularization parameter e.
Therefore, for any set X, the family of sequences (uc). € (0, 1] of elements of a set X will be denoted
by X (U such sequences will also be called nets and simply written as wu..

Let © be an open subset of R%. The algebra of generalized functions on Q equals G(12), is defined
G(Q) = Eu(Q)/N(Q) where

En(Q) = {(uo). € (C=(Q) " VK cc Q,Va € Ny IN € Ns.t. sup|0®u(z)] = O(e™), e — 0},

zeK

N() = {(u)e € (C=(Q) O VK cC Q,Va € NI Vs € Ns.t. sup [0%u(z)] = O(¢*), € — 0}.
zeK

Element of £,,(Q) and N () are called moderate, negligible functions, respectively. Families (7).
of complex numbers such as |r.| = O(e7?) as € — 0 for some p > 0 are called moderate, in which
|re] = O(€?) for every ¢ > 0 are termed negligible. The ring R of Colombeau generalized numbers is
obtained by factoring moderate families of complex numbers with respect to negligible families.

The definition of extended Colombeau algebras of generalized functions on open subset of 2 is
in a sense of extension of the entire derivatives to the fractional ones. Let £¢(£2) be an algebra of all
nets (ue)eso of real valued smooth functions u. € C*°(2). Suppose that

E5(Q) = {(ue)e € E4(Q)| VK CcC Q,Ya € Ry U {0},3IN > 0s.t. sup |D%,(x)] = O(e™) e — 0},

zeK
Ne(Q) = {(ue)e € E9(Q)| VK CcC Q,Va € Ry U {0},Vs > 0s.t. sup |D%c(z)| = O(€’) € — 0},
zeK
where D®u.(x) is the Caputo fractional derivative. The extended Colombeau algebra of generalized
functions is the set G¢(Q) = £5,(Q)/N¢(Q).
The algebra G, (R?) of tempered generalized functions was introduced by J. F. Colombeau in (cf.
[3]) in order to develop a theory of Fourier transform in algebras of generalized functions. We have

Ou(RY) = {f € C*RY)|Va € N¢ 3N € N : sup (z) V| D ()] < oo}

xcRd
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The Colombeau algebra of tempered generalized functions is G¢(R?) = £¢(R%) /N¢(RY). where

E(RY) = {(uo)e € Oy (RHON | va e Ry U {0},3N >0 : sup (z) V| D%, (z)| = O(e ™)},

z€R4
NE(R?) = {(uc)e € Ou(R) OV Vo e Ry U {0}, 3N > 0Vs > 0: sup ()~ [D%(z)| = O(") }.
zERY

Here, D% m—1 < a <m, m € N, is the Caputo fractional derivative. Imbedding S’(R) into G¢(R)
for the entire derivatives is given by the map i : v — [(V * ¢, )es0], Where

pula) = 2o(2), olo) € CFR).0lz) 20, [ pla)ds =1, [ a®p(o)dz = 0,Ya € N,Ja] >0.

€

The new definition of extended Colombeau algebra is based on the ratio of spatial variable x. More-
over for a fractional derivative in the Riesz sense is used. An interval Q2 = (—00, ), and for PDEs
the derivative (w.r.) to spatial variable x in the domain Q = ((0,77] x R) is considered.

The Colombeau algebra generalized functions is the set Gfo () = £y 1o () /Nfw (Q2) where

Enrr () = {(uc)e € E(Q)| Va e Ry U {0},3N >0, st [|D%(7)| L) = O(e™™) as € — 0},
100 (2) = {(ue)e € £4Q)| Va € Ry U {0},Vs >0, s.t ||D%(2)| po) = O(€°) as e — 0}.

Imbedding the fractional derivatives (w.r.) to the spatial variable is given by the convolution of the
Riesz derivative with the delta sequence:

ifrac V= [Da(ys)e>0] = [Da(ys * Soe(x))e>0]a
where v, represents the entire derivative.

1.2. Fractional derivatives

Let f. be a representative of a Colombeau generalized function. The fractional derivatives of order
a > 0 in the Caputo sense on the interval [0,¢) is defined by:

1 t f;m('r) d . 1 < <
a I'(m—a) fo (t—r)yoti=-m T, m a<<m
Dt fE(t) - am 9
am €<t>7 a=1m

form € Nand e € (0, 1]. For imbedding of the fractional derivatives of distributions into G¢([0,T)), T >
0 we use the convolution with mollifier ¢.(t) = Lp(%).
Let v be the distribution. Then v, = v * ¢.(t), according to the classical Colombeau theory for

entire derivatives. Consider D®v,, o € R, U {0}. For 0 < a < 1 we have:

Do, = D, % t) — ﬁ( / t (fﬁ))adf) (o)

ST oy Sup H%( )z
te[OT
<—C sup |e(t)] < Oroe ™, IN>0, acR.U{0}
X up (Ve € , , Qv .
I'(l—a) te[0,T) 1- ! *

In a similar way, for higher fractional derivatives we apply the semigroup property of fractional
differentiation.
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2. Existence-uniqueness result with Caputo fractional derivative

It was proved in [6] the existence-uniqueness result for the system .(t) = F.(t, z(t)) + D% (t) for
the Caputo fractional derivative. Here, existence and uniqueness result for the system of ODEs

Ze(t) = Fe(t, we(t)) + He(t), (2.1)

for the fractional derivative in extended Colombeau algebra of generalized functions are proved.
For 0 < @ < 1 we have

L fHN) 1
DO = 2y ), G e T

This derivative is divergent at the point ¢ = 0. The regularization of the fractional derivative with a
delta sequence is used. The regularization of Heaviside distribution is

H(x,e€) =%/w w(g)dnz/w Pe(n)dn.

—00 —0o0

Hence, we consider of regularized equation.

Lemma 2.1. Assume that F € (G.(R"™"))" and |V,F| < |Ine|. For the given xo € R", the system
Ze(t) = Fo(t,xc(t)) + He(t) (2.2)
has a unique solution x € (G¢(R))™ in extended Colombeau algebra of a generalized functions.

Proof . Utilize the regularized fractional operator both of (2.2). Consider fractional derivative
D* 0 < a <1, it follows that

D% (t) = DF.(t,x.(t)) + D*H.(t). (2.3)

Instead of the system (2.3]), we consider the regularized equation

N t

D% (t) = DF.(t, x(1)) + D“/ pe(y)dy * (1), wc(to) = woc. (2.4)

—00

The integral form of this system is given by:

t t 1
1D, (t)] < | D*woc] + / |DYF.(0, h)|dh + / | / (Vo F.(h, oz (h))do|| D (R)|dh
0 0 0

t T
[ [ ety e (25
0 —00
For three expressions of the above estimate by using the Gronwall inequality we obtain

1D (t)| < (Ce™™ + CeN)exp(—T1Ine) < Ce ™, AN >0,te R, U{0}, t<T, T>0.
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Here, we prove the moderateness of the last expression in sup-norm, so for 0 < a < 1, the following
result is obtained:

t T t T
/ (D° / ouy)dy * p(7))dr < C / sup | D / oely)dyldr
0 —00 0 7€[0,t)

/ /|f eely asldr
_Fl—a OTGOt

< /0 (/OT (fe_(g) ds)dr < C/Ot(/oz %dh)dr

<C sup|¢ I/ dr

0 he(o

C é t 7_704+1
g / dr < C, ¢6_1t2_0‘ <, ¢,6_1T2_°‘, t<T,T>0.
e Jo —a+1 ’ ’

Thus,
t T
/ (D* / C(y)dy * @(7))dr < Cope 'T>* < Ce', T > 0.
0

—00

Then, equation ({2.5)) leads to,
| Dz (t)] < Ce™™, 3N >0, t € R, U {0}.
Apply D? where 0 < 8 < 1 in equation 1) we have:
|DP(D%(t))] < [DY(DF(t,0) ()| + | el [ D (D (t))]
~ 5 e t (2.6)
DD [ gy o)

—00

Now, we are investigating the above final term whose other terms are similar the previous steps

B t LD [T x ) dr
|(D5(D°‘/_ o (y)dy*xp(t))) = F(ll—ﬁ) /O ( f_(;ofT);O ) rou(t)
1 E(DY [T pek p)rdr
S —B)/o (t—7)° *p(t)
1 C t L l-a
= [ -8 —-a)e(l—a) /0 (t—71)P dr * ¢c(t)
< Crape e2h,
Therefore,

t
(D0 [ iy s )] < Cra >
By the Gronwall inequality, the estimate (2.6 becomes

|DP(D%z.(t))| < Ce N exp(=T'lne) < Ce™™, 3IN >0, t € Ry U{0}.
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For further fractional derivatives, when m — 1 < 8 < m, ¥Ym € N, we repeat the same procedure.
Let us see the uniqueness. We have two different solutions to the regularized equation (2.3)),
whose difference is denoted by w, satisfying the inequality

|D6we(t)| < |ln€||D6w5(t)|.

Integration on [0,t), t < T, T > 0, yields
t
|DPwe(t)| < |DPwoe| + uney/ | DPw.(7)|dr.
0

By the Gronwall inequality, since |D’wq| = 0,

|IDPw ()] <0, 0<pB<1,teR, U{0}

1 "w (')
Dﬁw6 t) < / < dr < su w(t)|Cr =~ 0.
| ()| I( /6) 0 (t ;)B T€[0P7)| <)| '

It follows that,
we(T)| = 0, |we(t)] = |we(0)] = 0.

We apply the same manner for the uniqueness when m — 1 < < m, Ym € N. [J
3. Imbedding the Riesz fractional differentiation into extended Colombeau algebra of
generalized functions

Let fc(x) represents a Colombeau generalized function f(z) € G°(R). The Riesz fractional derivative
for 0 < a < 1 is defined by:

D° f(w) =T(1+ a>°"s7<:‘z—”> /0 *flot 8 —flw=8)

§a+1

We use the regularization for 0 < a < 1,

f)o‘fe(:r) =T+ a)cos(“g—“)

/ . / T 46— fulw— ) Tp(e — tydude,

T
We indicate that |D®f.(z) — D*f.(z)| ~ 0.

sup |Dafe(x) — D% (z)|=T(1+ a)cos(%)

zeR v

scsup ([ |(fda ) = fullr = )¢ 0E  foula) = 6(a)]) — 0
TE 0

as € — 0. Since lim.__q |pc(z) — 6(x)| — 0, then D®f.(z) ~ D*f.(x). Using the fact that o.(z)
has the compact support on [0, z], and defines Vz, g.(€) = fo(x + &) — fo(x — &) where g,(§) has the
compact support on [0, z], so by Holder inequalities have the following calculations:

sup D1, (a) < P+) 8D [ (w40 o) ()

zeR
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_ (1 4 o))

| = fa =) [ € -n e

™

<c / (et &) — fla—6) / (6 — )" (p)dpde

<c / Ta O~ fule—6) swp o(p) / (6~ ep) e

p€(0,7]

o0 {
C [ (et 9= fla =€) s o)z [ (0

p€(0,z]

< Csup(f(w+6) — (v — €)) sup o(p / / gl

z€eR p€E[0,z]

< Csup(fe(z+8)—fe(z—=E)) sup o(p )/O ——((5) —(§—ex)™")d¢

veR pe(0,a] € —Q
< O 4E)£.(r—8)) 5D 6(p) 5 (&) ~(6—ea) )

veR pE(0,2] a 0
<Corie 15100 g G

< oD (1) (=) Cage X1 < Cope ¥ X1, 0 < 0 < 1,

since z < X, X > 0 and f.(x) is of the moderate class. Hence,

sup |Df.(z)] < Chge VXM 0<a<1.
zeR

In order to prove moderateness for higher derivatives a similar calculation is applied.

3.1. Application of the Reaiz fractional derivative of the spatial variable

We investigate the existence and uniqueness result for a nonlinear parabolic heat equation and an
equation driven by the fractional derivative of the delta distribution in the extended algebra of
generalized functions.

We consider the problem

Ouu(t,r) = Au(t, ) + g(u(t,z)), t>0, z€R?

where g(u) € L2.([0,7),R™). Without loss of generality we set up.(x) = 0.(z) with the following

regularization
woe(z) = |Ine|*"p(x.|Ine|), a > 0.

We use the following regularization for g(u)
1V ge(ue) |z~ < (|Ine])’, 0<b<1,
where ¢(z) € C°(R™), é(x) >0, [¢(x)dx =
Theorem 3.1. Regularized equation to heat equation
Oue(t, ) = Auc(t, ) + ge(ue(t, x)), uoe(x) = 0c(x), (3.1)
has a unique solution in the space G¢([0,T) x R™).
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Proof . The integral form of equation (3.1))

ue(t, ) = Ene(t, ) * uge(x / / ne(t — 7,0 — y)ge(ue(T, x))dydr, t€[0,T], v €R",

where F, is the heat kernel. By the Young’s inequality,

t
[ue(t ) lzoe < | Ene(t, @ = )|l [[uoel [ < +/0 [Ene(t = 7,2 = )21V ge(Oue) | oo [|te (7, )| L~ d,

t
lue(t, Yz < Cllnel™ + Aommwm4>mmf

By Gronwall inequality
lue(t, )= < Cllne|™ exp(CT(|Ine])’) < Ce™™, 3IN >0, weR", tel0,T], e (0,1].

For the first derivative

— E — —
8111,5(75, J]) = / ne(t y)a ’LL()e Xr — dy +/ / t T a t nE( )l Dt y) v.ge(eue)ue<7—7 y)dydT’
R™ n —T)2

Jowatt, M < Ol +C [ (el uctr, o
0
Using the moderateness of u.(t, x),
10puc(t, )|z < Cllne|™™ + (CT(|Ine))?)e ™ <Ce™™, 3IN >0, 2R tc[0,T], €€ (0,1].

For higher entire derivatives, the procedure is repeated. Take the Riesz fractional derivative for
0<a<l,

(D) el 1) = /'Egtx—mﬁi%m@my

//n et = 7.2 — )V g.(0u) (D) (7, y)dydr.

Using the moderateness of u.(t, x),

(D) welt, N < 1 Eneltx = )| all(D) uoc(y)]] =
+:Z;HE%Jt“T%f“JHLlwvﬁdeuJHLWH(EBQUJTGQHLmdﬂ

— t ——
(D) ue(z, )]z < CX““HHEI”"Jr/ C(|ne)*|(D) ue(r,)l|z=dr.
0
By Gronwall inequality

1(D) e, )]~ < CX'*|Ine*" exp(CT|nef’).

(D) ue(z, )|l < Ce™, AN>0,2€R" te[0,7], 0<a<l, ee(0,1].
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It follows moderateness for the Riesz fractional derivative in the space G¢([0,T") x R™).
For uniqueness suppose that L.(z,t) = ui(z,t) — uge(z, t) are two different solutions which make
difference for equation (3.1))

OiLe(t,z) = AL(t,x) + kc(t,x) L (t, x) + Ne(t, x),

(Le(2,0))e = (Noe(x)) € (Mo = (R")),
where N (z,t) € Na 1< (R" x [0,T)), |ke(r,2)||r < C(]lne|)® 0<b< 1.

1(D)" Le(t, Dl < 1 Buclt, 2 = )l (D) Nocl)[1
/ | Bnet = 7,2 = [ e, ) [ [ (D) Lel7, | el

+/0 [ Ene(t = 7,2 = )2 [[(D) Ne(T, )| L d.

By the Gronwall inequality we obtain

07

(D) Le(t, )|l < C€ exp(CT(|Ine])?) < Ce".

Then ||(D) Le(t, )| < Ce", W¥reR, 0<b<1, zeR tel0,T], ec (0,1. 0
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