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INITIAL VALUE PROBLEMS
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ABSTRACT. This paper is devoted to the study of discrete fractional calcu-
lus; the particular goal is to define and solve well-defined discrete fractional
difference equations. For this purpose we first carefully develop the commuta-
tivity properties of the fractional sum and the fractional difference operators.
Then a v-th (0 < v < 1) order fractional difference equation is defined. A
nonlinear problem with an initial condition is solved and the corresponding
linear problem with constant coefficients is solved as an example. Further, the
half-order linear problem with constant coefficients is solved with a method of
undetermined coefficients and with a transform method.

1. INTRODUCTION

The purpose and contribution of this paper is to introduce a well-defined v-th
(0 < v < 1) order fractional difference equation, produce a method of solution
for the general nonlinear problem, and exhibit two more methods of solution for
the linear problem of half-order with constant coefficients. Fractional calculus has a
long history and there seems to be new and recent interest in the study of fractional
calculus and fractional differential equations; we provide two well-cited monographs
here, [9] and [I0].

The authors are trained with a perspective in differential equations; moreover,
the kernel of the Riemann-Liouville fractional integral

(t—s)v—1
I'(v)
is a clear analogue of the Cauchy function for ordinary differential equations. Hence,
the authors are heavily influenced by the approach taken by Miller and Ross [§]
who study the linear v-th order fractional differential equation as an analogue of
the linear n-th order ordinary differential equation.

To the authors’ knowledge, very little progress has been made to develop the
theory of the analogous fractional finite difference equation. Miller and Ross [7]
produced an early paper; the authors [I] have developed and applied a transform
method. The authors [2] also developed and applied a transform method for frac-
tional g-calculus problems. An appropriate bibliography for the fractional g-calculus
is provided in [2].
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We start with basic definitions and results so that this paper is self-contained.
Let v > 0. Let o(s) = s + 1. The v-th fractional sum of f is defined by

(1) A f50) = s S0 - o)V S)

Note that f is defined for s = @ mod (1) and A" f is defined for ¢ = a + v mod
(1); in particular, A~ maps functions defined on N, to functions defined on Ng 4,
where Ny = {t,t + 1,t + 2,...}. We point out that we employ throughout the
notation, o(s), because eventually progress will be made to develop the theory of
we shall suppress the dependence on a in A" f(¢;a) since domains will be clear
by the context, and finally we point out that Miller and Ross [7] have argued that
hml/—»O‘*‘ A;Vf(t) = f(t)

The following two results (the commutative property of the fractional sum op-
erator and the power rule) and their proofs can be found in a paper by the authors
.

Theorem 1.1. Let f be a real-valued function defined on N, and let p,v > 0.
Then the following equalities hold:

ATV[ATEf()] = ATEE () = ATHATVF(1)].

Lemma 1.1. Let p # —1 and assume p+ v +1 is not a nonpositive integer. Then

the fractional calculus on time scales [4]. We remind the reader that t*) =

A~V — p+1) tlutv)
Mp+v+1)
The p-th fractional difference is defined as

Afu(t) = A™Vu(t) = A™ (A Vu(t)),

where ¢4 > 0 and m — 1 < p < m, where m denotes a positive integer, and
—v =y —m. With this standard definition for the fractional derivative, it is a
straightforward calculation to show that Lemma 1.1 is valid for v real, p > —1.

The plan of this paper is the following. In Section 2, we shall state and prove the
commutative type properties of the fractional sum and difference operators. We
shall also introduce and develop properties for a characteristic function, F(t, v, a),
which plays a role analogous to that of the exponential function for finite difference
equations. In Section 3, we introduce the v-th (0 < v < 1) order fractional dif-
ference equation with an initial condition; employing the commutativity properties
of Section 2, we shall construct an equivalent summation equation. Further, we
shall solve an initial value problem for a nonlinear equation. We formally produce
a series solution of a linear equation with constant coefficients. Finally, we shall
focus on the half-order linear equation with constant coefficients and provide two
more methods of solution: a method of undetermined coefficients and a transform
method.

2. PRELIMINARIES

Theorem 2.1. For any v > 0, the following equality holds:

—v —v (t — a)(y—l)
(2.1) ATVAS(t) = AATTf(t) - Tf(a),

where [ is defined on N, .
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Proof. First recall the summation by parts formula [6]:

Ay((t =)V f(s) = (¢ = a(s) VA (s) = (v = D)(t = a(s)) 2 f(s).

Sum by parts to obtain

o :::u — o() DA £(5)
- _(t o) g(s) + L O
- :=:(t o)+ =) O
- T t_::l)(t o ()P f(s) - % ).

Since AATVf(t) = ﬁ Zi;gffl) (t—o(s))¥=2) f(s), the desired equality follows.
O

Remark 2.1. Replace v by v + 1 in (Z1]) and employ Theorem 1.1 to obtain
(t—a)®

ATVTIAf(t) = ATVf(t) — Tw+1) (a).
This implies
_a®
(2.2) ATVE() = ATVTIAL(E) + (If(u—i—)l) :

Remark 2.2. Let p—1 < v < p, where p is a positive integer. Theorem 2.1 implies
that

ANV f(t) = AAP(ATP0 f(2)) = APFHAT =) £(1))

(t —a)P~v=1

= AV(AATTIf (1) = ATATCTIAS () +

(t —a)P—v=1
I'(p—v)
a)(_l/_l)

= APATUTIAF(E) + AP f(a)

So we conclude that ([2.1) is valid for any real number v.

Theorem 2.2. For any real number v and any positive integer p, the following
equality holds:

(2.3) A~VAPF(t) = APA™V f(t) —

where [ is defined on N,.
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Proof. We replace f by Af in (Z1)):

AVA2f(t) = AA VAL (D) — %Aﬂa)
= apa s - S sl - S A
= aearr - U s - S A
= A2ATVf(t) — ; %Akﬂal
Repeated iterations give the desired result. 0

Remark 2.3. Again replace v by v + p in ([2.3]) and employ Theorem 1.1 to obtain

p—1 (z/+k)
2.4) AT f(t) = ATVPAPf (1) Z sl
(2. v+k+1) '
Theorem 2.3. Let p be a positive integer and let v > p. Then
(2.5) AP[ATV ()] = AP ().
Proof. By the definition of the fractional sum,
1 t—v
—v _ . (v—1)
ATF0) = gy L))
we see that
1 t—(v—p+1)
AP~IA—Y - - — (v—p) — A~ (r-p)-1
0= 557D g (t=o(s)" 7" f(s) f(#),

since v > p. Apply the difference operator to each side of the above equation to

obtain
AP[ATVf(1)] = A[APTITVf(E)].
Apply [21)) with v replaced by ¥ — p + 1 to obtain

A (e = arag) + L0 )
- F(v+1-p) ’
Apply ([Z2]) with v replaced by v — p and (28] is proved. O

Recall [6] that for linear difference equations with constant coefficients, the family
of functions (1 + «)? plays the same role that the family of functions e®* plays for
linear ordinary differential equations with constant coefficients. Miller and Ross
[8] employ the family of functions D~"e* in a similar role in their study of linear
fractional differential equations with constant coefficients. We develop fundamental
properties for a family of functions

F(t,v,a) = A™"(1 4+ a)t,
where v is any real number so that I'(v) is defined. Technically we should write
F(t,v,a;a) = A7 ((1+ @)% a),

but we continue the convention to suppress notational dependence on a.
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Theorem 2.4. Assume that the following factorial functions are defined:

(i) F(t,v,0) = aF(t,v +1,0) + L7

(i) AeF(t,v + 1,a) = F(t, v, «), where Ay denotes the forward difference operator
m t.

(i13) AVF(t,v +p,a) = F(t,v,q), forp=0,1,2,....

(iv) APF(t,v,a) = F(t,v — p,a), wherep—1 < p < p.

(v) ATHF(t,v,a) = F(t,v + p, ).

(vi) F(t —a,v,a) = (1+ ) *F(t, v, a).

Proof. (i) Let f(t) = (1 + «)'. Then the formula (Z2) in Remark 2.1 implies that

—v t _ A—v—1 t (t B a)(u) _ A—v—1 t (t - a)(u)
A7"(14+a) =A Al+ ) +7F(1/+1)_A a(1+a)+7r(y+1).
Hence we have F(t,v,a) = oF(t,v + 1,a) + %
(i7) Employ 1) with f(t) = (1 + «)*, and
(t—a)¥=1
F — AF _dma 7

Now, (%) follows from (7).
(#4i) Employ 23) and (Z4)) with f(¢) = (1 + «)! to obtain the following property
for F(t,v, a):

AYF(t,v+p,a) = F(t,v,a), forp=0,1,2,....
(iv) Apply the definition of the fractional difference operator, Theorem 1.1 and
(i41), respectively:

AFFE(tv,a) = APAP=HWE(t v, a)

— N’A—(P—”)A—V(l +a) = ApA—(p—u+V)(1 + a)t

=APF(t,p—p+uv,t)=F(t,v— p,t).
(v) This is a consequence of Theorem 1.1.

(vi) This is a simple consequence of the linearity of the fractional sum and difference
operators. O

3. EXISTENCE RESULT FOR AN INITIAL VALUE PROBLEM

In this section, we introduce a nonlinear fractional difference equation with an
initial condition and obtain the existence and uniqueness of a solution.

Consider the following nonlinear fractional difference equation with an initial
condition:

(3.1) Ay(t) = ft+v—1,y(t+v—1)), t=01,2,...,
(3.2) AV y(t)|i=0 = ao,

where v € (0,1], f is a real-valued function, and ag is a real number. Note that the
solution, y(¢), if it exists, is defined on N, _;.

First, we construct a summation equation that is equivalent to the IVP (BI])—
B2). Apply the A™" operator to each side of (B.1) to obtain

(3.3) ATPAYy(t) = ATV ft+v—Ly{t+v—1)), t=v,v+1,....
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Apply Theorem 1.1 to the right-hand side of ([B3]) to obtain
tv=1)

ATVAYy(t) = ATVAAT AT y(t) = AATVATE )y (1) — y(v —1)

(v
=ATVft+v—-1yit+v-—1)).
So, for t € N,,_; we have

t=1) 1
) T

The recursive iteration to this sum equation implies that ([3.4)) represents the unique
solution of the IVP BI)-B.2]).

We close with three examples in which techniques are exhibited to solve discrete
fractional equations with constant coefficients.

(3.4) y(t) =

t—v
Zt—a NCVf(s+v—1ys+v—1)).
5=0

Example 3.1. Consider
(3.5) AVy(t) = y(t+v—-1), t=0,1,2,...,
(36) Ay_ly(t)|t:() = ag-.

Note that the solution is defined on N, _; and A”~ly(t)l—o = y(v — 1) since
(—v)(=") =T(1 — v). So the IVP ([B3)-(3.0) is equivalent to the IVP

AVy(t) = ylt+v—-1), t=0,1,2,..,
y(v — 1) = ay.
By ([B4), the solution of the IVP [BE)—(B.4]) is a solution of the summation equation

t(ufl) A t—v
t)= ——ao+=— > (t—o(s)"V ~1).
y(t) ) %0 + ) ;( a(s)" Hy(s+v—1)
We employ the method of successive approximations. Set
tv=1)
Yo(t) = Wam
)\ t—v
Ym(t) = yo(t) + o) Z(t — () Vg (s +v—1)
s=0
= yO(t) + AA_Vqu(t +v— 1),

m=1,2,....
Apply the power rule (Lemma 1.1) to show that

tv=1 (t+v—1)%-1
) © T(2v) )

With repeated applications of the power rule it follows inductively that

y1(t) = yo(t) + NMA yo(t +v —1) = ag <

D=0 f gy 6 D=1

m=0,1,2,....
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Formally, take the limit m — oo to obtain

- >‘l . w+rv—1
(3.7) y(t):aogm(t—k(z—l)(v—l))( v,

One immediate observation can be made. Set v = 1. Then y(t) = ag Y .oy )‘: @,
Since the IVP ([B.5)-(B.6]) with v = 1 has the unique solution ag(1 + \)?, we obtain
14+ N =302, ’;—;t(i). This equality appears as a special case of [3, Lemma 4.4]
for a time scale T = Z, the set of integers.

Example 3.2. Consider the following half-order difference equation with constant
coeflicients:
AY2y(t) + aA (t —1/2) =0, t=0,1,2,....

We shall employ a method of undetermined coeflicients as motivated by Miller and
Ross [8]. Assume that a solution has the form

y(t) = AF(t,0,\) + F(t,—1/2,\).
Note the y is defined on N_; /5. Substitute y(t) into the equation to obtain

(3.8)  AY2y(t) + aA(t — 1/2) = AAY2(1 + At + AYVZAY2(1 4 \)

+aA(l+ N2+ N +a(l+2)TV2AY2 (14 0
Before we continue and simplify (B8], we shall perform the following calculation
for the sake of clarity. We shall show that AY2AY/2(1 4 \)t = A(1+ \)’. Indeed, it

follows from the definition of the fractional difference, Theorem 2.1 and the power
rule that

AYVEAYE(1 4N = AVPAATV2 (14 0
_ t+1/2)(-1/2) _
_ Al/Z A 1/2A 1 t ( 1 1/2
< (I+X) +—P(1/2) (1+X)

(t+1/2)1/2 —1/2
ray Y /)

(1 +A)‘1/2)

= AATPATIEA(L 4 M) 4 A2 <

(-1/2)
=M1+ M)+ AAT? <—(t +1“1(/12/)2)

= A1+ 2
Now return to ([B.8):
AV2y(t) + aAy(t — 1/2) = AV2(1+ N (A+a(1+1)71?)
+ (14N (A+ Aa(1+2)772)
= (1+N)"V2F(t, —1/2,)) (A (1+ ) 1/2+a)
(N Y2EE0,0) (A1 +)\)1/2+Aa)
= (1+X)"V2F(t, ~1/2,)) (A 1+)\1/2+a)

AL+ N)"V2E(0,0) (A 1>\1+)\1/2+a)
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Set P(z) = \/z(1+z) + a. Set A = A%, Then (3.8) reduces to
AV2y(t) + aA%(t — 1/2) = (1 + \)~Y2P(\) (F(t, —1/2,\) + VAF(t,0, /\)) .
Thus, if A is a root of P(x) = 0, then
y(t) = VAF(t,0,\) + F(t,—1/2,\)

is a solution of the discrete fractional equation for ¢ = —1/2,1/2,3/2,.... This
completes the illustration of the method of a characteristic equation.

For the third solution method, we shall employ the R-transform method to solve
the half-order difference equation with initial condition BI)—-([B.2]). For the sake of
self-containment, we provide basic definitions and properties.

The discrete transform (R-transform) is defined by

oo t+1
Rt =3 (557) 10

where f is defined on Ny,. The R-transform is the Laplace transform on the time
scale of integers [5] (see also [4]), and it is not intended to be the more commonly
employed z-transform.

Lemma 3.1 ([I]). For 0 < v <1 and the function f defined forv—1,v,v+1,...,
Ro(AYf(t))(s) = s"Ry—1(f(t)) — f(v —1).

Lemma 3.2. Let A be any real number. Then

(i) R_1joF(t,—1/2,0) = R_y p A2 (1 + N = 25,

(43) R_1/9F(t,0,X) = R_y/5(1 + A\)?

_ 1

TOVAFI(s=A) T

Example 3.3. Apply the Ry-transform to each side of
AY2yt) + aA(t —1/2) =0, t=0,1,2,...,

where ¢ is any nonpositive real number. Then by Lemma 3.1, it follows that

1
VsR_10y(t) —y(=1/2) + ﬁR—Uzy(t) = 0.
In particular,
agyvs+1
3.9 R_ t) = —.
(3.9) 1/22/() S5 1) +a

Set @« = /a?+1/22 —1/2 and 8 =1/2 + y/a®? + 1/22. Then
apVs+1  ag ((l—l—a)\/g_ (1-PB)Vs avs+l +CL\/S—|-1)
ss+1)+a a+B\ s—a s+ 03 5—a s+06 )’

Apply Lemma [B2to each side of (3.9) (where of course we use the calculation above
for the right-hand side of [B.3])) to obtain

y(t) :a‘fﬂ ((a+ 1)F(t,—1/2,0) — ava + 1F(£,0,a))

ap (
C)F(t,—1/2, - ) + a\/1 — BF(t,0, — )
0 ((B=DF(.-1/2.-0) BF(.0.-9)
Note that 2z = 3 satisfies the equation y/z(z — 1) +a = 0. So this implies that A\; =
8 —1 and Ay = —f are the roots of the characteristic equation y/z(1+z)+a =0
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that we obtained in Example 3.2. Employing these observations and the relation
a+ 1 = (3, we can write the solution in the following form:

[1]
2]
3]
[4]

[5]

y(t) :% (Ft.=1/2,8-1)+ VB—1F(t,0,5-1))
ao(f—1)

+ 951 (F(tv —1/2,-B) +\/—BF(t,0, *ﬂ)) ~
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