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Abstract: This paper deals with the investigation of the computational solutions of a
unified fractional reaction-diffusion equation, which is obtained from the standard diffusion
equation by replacing the time derivative of first order by the generalized Riemann—Liouville
fractional derivative defined by others and the space derivative of second order by the
Riesz—Feller fractional derivative and adding a function ¢(x,t). The solution is derived
by the application of the Laplace and Fourier transforms in a compact and closed form
in terms of Mittag—Leffler functions. The main result obtained in this paper provides an
elegant extension of the fundamental solution for the space-time fractional diffusion equation
obtained by others and the result very recently given by others. At the end, extensions of the
derived results, associated with a finite number of Riesz—Feller space fractional derivatives,
are also investigated.

Keywords: fractional operators; fractional reaction-diffusion; Riemann-Liouville fractional
derivative; Riesz-Feller fractional derivative; Mittag-Leffler function




Axioms 2014, 3 321

1. Introduction

Standard reaction-diffusion equations are an important class of partial differential equations to
investigate nonlinear behavior. Standard nonlinear reaction-diffusion equations can be simulated by
numerical techniques. The reaction-diffusion equation takes into account particle diffusion (different
constant and spatial Laplacian operator) and particle reaction (reaction constants and nonlinear
reactive terms). Well-known special cases of such standard reaction-diffusion equations are the:
(i) Schloegl model; (ii) Fisher—Kolmogorov equation; (iii) real and complex Ginzburg-Landau
equations; (iv) FitzZHugh—-Nagumo model; and (v) Gray—Scott model. These equations are known under
their respective names both in the mathematical and natural sciences literature. The nontrivial behavior of
these equations arises from the competition between the reaction kinetics and diffusion. In recent years,
interest has developed by several authors in the applications of reaction-diffusion models in pattern
formation in physical sciences. In this connection, one can refer to Whilhelmsson and Lazzaro [1],
Hundsdorfer and Verwer [2] and Sandev et al. [3]. These systems show that diffusion can produce the
spontaneous formation of spatio-temporal patterns. For details, see Henry et al. [4,5] and Haubold,
Mathai and Saxena [6,7].

In this paper, we investigate the solution of a unified model of fractional diffusion system (1)
in which the two-parameter fractional derivative D" sets as a time-derivative and the Riesz—Feller
derivative ,Dg as the space-derivative. This new model provides an extension of the models discussed
earlier by [6,8-16].

The importance of the derived results further lies in the fact that the Hilfer derivative appeared in
the theoretical modeling of broadband dielectric relaxation spectroscopy for glasses; see [17]. For recent
and related works on fractional kinetic equations and reaction-diffusion problems, one can refer to papers
by [13-15,18-32].

2. Unified Fractional Reaction-Diffusion Equation

In this section, we will derive the solution of the unified reaction-diffusion model:
D{*'N(x,t) =0 . DyN(w,t) — w N(x,t) + ¢(x, 1) (1)

The main result is given in the form of the following:
Theorem 1. Consider the unified fractional reaction-diffusion model in Equation (1) were n,t > 0,

x € R, o, 0, u, v are real parameters with the constraints:
0<a<2/0 <min(a,2 — «) (2)

and D."" is the generalized Riemann-Liouville fractional derivative operator defined by Equation (A9)

with the conditions:

) (2— d -,y _
o, TN (@, 04) = S (@), Lo IN (@, 04) = g(@), Tim N, ) =0 3
T|—00
where 1 < p < 2,0 < v < 1, wis a constant with the reaction term, ,Dj is the Riesz—Feller space

fractional derivative of order v and symmetry # defined by Equation (A11), 7 is a diffusion constant and
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¢(z,t) is a function belonging to the area of reaction-diffusion. Then the solution of Equation (1), under

the above conditions, is given by:

t//«+l’(2*//«)*2 - —ikx p* 0
N(SC, t) = / € f (k)Eu,u—i—V(Q—u)—l(_t#[w + n wa(k)])dk

2m .

tﬂ_V(N_Q)_l 00 ik . )
+ —/ ™G (K) Epp () (=t w + 1 U (K)])dk

27 oo
i > ¢ p—1 1% o —ikx
+2ﬁ/_w/os o (k,t — £)e
X B, (=& w4+ n ¢ (k)]))dkdE 4)

Proof. If we apply the Laplace transform with respect to the time variable ¢, with Laplace parameter
s, and the Fourier transform with respect to the space variable =, with Fourier parameter £, use the initial

conditions and the Formulae (A10) and (A11); then, the given equation transforms into the form:

SMN*Uﬂ, S) . 81—V(2—u)f*(k) _ SV(M_Q)g*(k)
= = V()N (k,s) = wN*(k, 5) + &" (k. )

where, according to the convention, the symbol (-) will stand for the Laplace transform of (-) with respect
to the time variable ¢ with Laplace parameter s and * will represent the Fourier transform with respect

to the space variable z with Fourier parameter k. Solving for N *(k, s), we have:

Sl—v(2—p)f*(k,) SV(“_Z)Q*(/{?) QE*(]{’ 8)

Nk o) = G o T ) w | S ) @

(&)

On taking the inverse Laplace transform of Equation (5) and applying the result [15]:

-1 86_1 a—p a
L7 | it = 7 B (—at?) (6)

where R(s) > 0, R(a) > 0, R(aw — ) > —1, where R(-) denotes the real part of (-), it is found that:

N*<k77 t) = f*(k)tu+y(2_u)_2E/x,u+V(2fu)fl(_tu[w +n ¢g(k)])
+ g (k)T TNE, o (— w4 0 g (K)))

T /0 €L (k,t— €) B (—€"w + 0 w2 (k) dé ™

Taking the inverse Fourier transform of Equation (7), we obtain the desired result:

tptv(2—p) =2 poo ik e 0
N(l’,t) = T/ e’ mf (k)Eu,u+V(2—u)—l(_tu[w +7 wa(k)])dk

tl‘iU(‘uiQ)il = —tkx [4
g [ e W Byt (0l + 7 Rk

2 .
1 o] t ) "
- n— *kt— —ikx
vy | [eeti-ge

X Byu(=€"[w + n g (k)])dkdg 3)
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3. Special Cases of Theorem 1

(1) If we set # = 0, the Riesz—Feller space derivative reduces to the Riesz space derivative defined by
Equation (A15), and consequently, we arrive at the following result:
Corollary 1. The solution of the extended fractional reaction-diffusion equation:

D" N(z,t) =n  DyN(x,t) —w N(z,t) + ¢(z,t) )
with conditions:
|1‘im N(z,t)=0,0<a<2,0<rv<1,1<pu<2 (10)
T[—00
and: d
Io TN (,04) = flo), 15, N (,04) = g(a) x € R (11)

where w > 0 is a constant with the reaction term, 7 is a diffusion constant, D}"” is the generalized
Riemann-Liouville fractional derivative, defined by Equation (A9), ,Df is the Riesz space fractional
derivative operator defined by Equation (A15) and ¢(z,t) is a function belonging to the area of
reaction-diffusion, given by:

t/H_V(Q_M)_Q OO —ikx p* «a
N(z,t) = 2—/ e " R) B pgv(—py—1 (=t w + n |k]*])dk
™ —infty

tM—V(N—Q)—l = —ikx o
* T/ e g (B) By v (=t w + 0 [K[*])dk
1 h t B * e —ikx
- %/ / 1t (kyt — ) By p(—€"[w + 1 |k|*])e~* dkdg (12)
—o0 J0

(ii) For g(z) = 0, Theorem 1 reduces to the following result given by [32]:

Corollary 2. Consider the unified fractional reaction-diffusion model:
D" N(z,t) =n,.DgN(z,t) —w N(x,t) + ¢(z,t) (13)
Here, n,t > 0,z € R, «, 0 are real parameters with the constraints:
0<a<2/0 <min(o,2 — a)
Here, w > 0 is a constant with the reaction term, D."” is the generalized Riemann—Liouville fractional

derivative operator defined by Equation (A9) with the conditions:

—)(2— d -,y .
I8N (2, 0,) = f(x), &1& VN (2,04) =0, Jim N(z,t) =0 (14)
T|[—00
where x € R,1 < pn < 2,0 <v <1and,Dy is the Riesz—Feller space fractional derivative of order o
and symmetry 6 defined by Equation (A11), 7 is a diffusion constant and ¢(x, t) is a function belonging
to the area of reaction-diffusion. Then, the solution of Equation (9), under the above conditions, is

given by:
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+v(2—p)—2 oo
N(ot) = u / & £ (1) B et apyt (— w0 + 1 00 (k)]

/ [ -

X Eu,u(—£ [w + 1 U (k)])dkd€ (15)

(ii1)) When v = 1, the generalized Riemann-Liouville fractional derivative reduces to the Caputo
fractional derivative operator, defined by Equation (A6), and we arrive at:

Corollary 3. Consider the unified fractional reaction-diffusion model:
¢DYN(x,t) =n.DyN(z,t) — wN(z,t) + ¢(x,t) (16)
where ,t > 0,z € R, «, 0 are real parameters with the constraints:
0<a<2,|0 <min(a,2 —a),l <pu<2 (17)

and § D}"" is the Caputo fractional derivative operator defined by Equation (A6) with the conditions:

N(z,0;) = f(x), (;it (,04) =g(x), lim N(z,t)=0,1<p<2 (18)

|z|—o00

where ,Dj is the Riesz-Feller space fractional derivative of order o and symmetry 6 defined
by Equation (All), n is a diffusion constant and ¢(x,t) is a function belonging to the area of
reaction-diffusion. Then, the solution of Equation (16), under the above conditions, is given by:

1

Nz, t) = = / e £ (k) By (— L+ 1 00 (R)])dh

21

o me-l%*(kw ot + 1 GOk dk

/ / €167 (k, £ — £)o b

x Eu,u(—s“[w + 0 Y4 (k)])dkdg (19)

(iv) For v = 0, the fractional derivative D}"” reduces to the Riemann—Liouville fractional derivative
operator ;' D', defined by Equation (A5), and the theorem yields:
Corollary 4. Consider the unified fractional reaction-diffusion model:

BEDEN (z,t) =0 oDy N(z,t) — wN (2,t) + ¢(z, 1) (20)
where ,t > 0,z € R, «, 0 are real parameters with the constraints:
0<a<2/0 <min(e,2 —a),1 <pu<2 (21)

and JED/"" is the Riemann-Liouville fractional derivative operator defined by Equation (A5) with
the conditions:

3D IN (,04) = f(@), DTN (@, 04) = g(2), Tim N(z,t) =0 (22)

ZL‘—)OO
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wherez € R, 1 < p < 2and , Dy is the Riesz—Feller space fractional derivative of order o and symmetry
¢ defined by Equation (A11), n is a diffusion constant and ¢(z, t) is a function belonging to the area of
reaction-diffusion. Then, the solution of Equation (20), under the above conditions, is given by:

NGty = o [ e 0 Bl Dk
2 Ze—mg*w%( o+ U]k
ton | [etewa-gen
X Eu,u(—f [w -+ G (k)] dkde (23)

When w — 0, then Theorem 1 reduces to the following Corollary, which can be stated in the form:
Corollary 5. Consider the unified fractional reaction-diffusion model:

D{""N(z,t) =n.DgN(z,t) + ¢(x,t) (24)
where 1,t > 0,z € R, «, 0 are real parameters with the constraints:
0<a<2/|0 <min(e,2 —a),1 <pu<2 (25)

and D."" is the generalized Riemann-Liouville fractional derivative operator defined by Equation (A9)

with the conditions:
d

15N (,04) = f(@), L0V IN( 00) = gla), im N(w,t) =0 (26)

where v € R,1 < p < 2,0 < v < 1,,D§ is the Riesz—Feller space fractional derivative of order «
and symmetry 6 defined by Equation (A11), 7 is a diffusion constant and ¢(x, t) is a function belonging
to the area of reaction-diffusion. Then, the solution of Equation (24), under the above conditions, is
given by:

#H'V(Q—H)—2

2T

pptv(2—p)—1  poo _ikr % 0
g / "G (k) By sy (—nt" 5 (k) dk

/ [

—neHyl (k))dkdg (27)

N(C(Z,t) = / _kaf( ) optr(2—p)— (—Ut“@UZ(/f))dk

4. Finite Number of Riesz—Feller Space Fractional Derivatives

Following a similar procedure, we can establish the following:
Theorem 2. Consider the unified fractional reaction-diffusion model:

D" N (x,t) an Dy N(z,t) — wN(z,1) + ¢(x, 1) (28)

7j=1
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where n;,t > 0,2 € R, a,j = 1, ..., m, i, v are real parameters, with the constraints:
1<p<20<r<1,0<a; <2/0;] <min(e;,2 —j),j=1,..,m (29)

where w > 0 is the coefficient of the reaction term, D}"" is the generalized Riemann-Liouville fractional
derivative operator defined by Equation (A9) with the conditions:

) (2— d v
I, NG 04) = fl@), I N @, 04) = (), lim Nz, 1) =0 (30)
wherex € R)11 < n <2,0<v< 1,ngjj is the Riesz—Feller space fractional derivatives of order «;
and symmetry 6; defined by Equation (A11), ; is a diffusion constant and ¢(z, t) is a function belonging

to the area of reaction-diffusion. Then, the solution of Equation (28), under the above conditions, is

given by:
ptv(2—p)—2 oo ik
NGt = S [ e ) B Zm o 8) + w])ak
tuil/(uiz)il OO —ikx %
+—/ e g (k) By pviu—2)(— an +wl)dk
+—/ /5“ g (It — €)oite
Eun Zm U (k) + w])dkdg 31)

5. Special Cases of Theorem 2

(i) If weset 0y, = 6, = ... = 6,, = 0, then by virtue of the identity Equation (A14), we arrive at the
following corollary associated with Riesz space fractional derivative:
Corollary 6. Consider the unified fractional reaction-diffusion model:

DI"" N (z Zn] +DyN(z,t) — wN(z,t) + ¢(z,1) (32)
7j=1

Here, n;,t > 0,2 € R, a;,0;,7 = 1,...,m, u, v are real parameters with the constraints:
0<a; <2,7=1,.m1<p<20<r<1 33)

and D."" is the generalized Riemann-Liouville fractional derivative operator defined by Equation (A9)
with the conditions:

d

1IN (,04) = f(@), 107N 00) = glo), im Niw,t) =0 (34
where * € R,.D;’ is the Riesz space fractional derivative of order aj,j = 1,...,m defined by

Equation (All), w > 0 is a coefficient of reaction term, 7; is a diffusion constant and o(z,t) is a
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function belonging to the area of reaction-diffusion. Then, the solution of Equation (32), under the
above conditions, is given by:

tu+u(2—u)—2

N(Q?,t) = T/ efsz*(k) ot (2—p)— ZT’ |k|aj +w

tp—v(p—2)—1 oo Cihe x o
+—/ €% g (k) Ep sy (— Zn K% + w])d

+—//w% e

Z n; k| w])dkde (35)

(ii) Further, if we set v = 1 in the above Theorem 2, then the operator D} reduces to the Caputo
fractional derivative operator §' D} defined by Equation (A6), and we arrive at the following result:
Corollary 7. Consider the unified fractional reaction-diffusion model:

CDEN(z,1) Zm Dy N(,t) — wN(x,t) + p(x,1) (36)
7j=1

where all the quantities are as defined above with the conditions:

N(z,0,) :f(x),diN(x, 04)=g(z), im N(z,t)=0 (37)

and 0 < a; < 2,1 < p < 2,5 =1,...,m, ng‘jj is the Riesz—Feller space fractional derivatives of
order a; > 0,7 = 1, ..., m, defined by Equation (A11), and ¢(x, t) is a function belonging to the area of
reaction-diffusion. Then, for the solution of Equation (36), there holds the formula:

Nt =5 [ e Zm ) + )k

S IR A CLR D SRACRNIT

/ / €16 (k£ — £)e it

Zm W0 (k) + w])dkdg (38)
j=1

Form =1, g(z) = 0,w = 0, the result Equation (38) reduces to the one given by [33].

(ii1) If we set v = 0, then the Hilfer fractional derivative defined by Equation (A9) reduces to
Riemann-Liouville fractional derivative defined by Equation (AS), and we arrive at the following:

Corollary 8. Consider the extended reaction-diffusion model:

RLDEN (2,1) Z"b =Dy’ N(x,t) — wN(x,t) + ¢(x, 1) (39)
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where the parameters and restrictions are as defined before and with the initial conditions:

BEDETIN(2,0.) = f(a), FED#IN(2,04) = gle), lim N(z,t) =0 (40)

|z|—o0

where © € R, 1 < p < 2. Then, for the solution of Equation (39), there holds the formula:

n—2
Nty =" [ e B Zm 83 (k) + ) dk
E = —zkx * 0;
+ ¢ 277] e (k) + w])dk
P n— 1 _ —ikx
" / ¢ o)
X By~ an ) + w])dkdg (41)

(iv) Next, if we set 6; = 0,5 = 1,...,m in Corollary 8, then the Riesz—Feller fractional derivative
reduces to the Riesz space fractional derivative, and we arrive at the following result:
Corollary 9. Consider the extended fractional reaction-diffusion equation:

RLDEN (x,t) Zn] +DyN(z,t) — wN(z,t) + ¢(z, 1) (42)

7j=1

with the parameters and conditions on them as defined before and with the condition as in Equation (28),

then for the solution of Equation (42), there holds the formula:

2

N(z,t) = o ﬂkwf (k) By 277 |K|% + w])
t,ufl ] .
o A Zn [k|% +w])d
4+ _/ / é—,u 1 o é;)efikw
X Epu(— an k| + w])dkdg (43)

Jj=1

(v) Finally, if we set g(z) = 0,w = 0 in Theorem 2, it reduces to the one given by [32]. When m = 1,
Theorem 4.1 gives a result given by [34].

6. Conclusions

In this paper, the authors have presented an extension of the fundamental solution of space-time
fractional diffusion given by [8] by using the modified form of the Hilfer derivative given by [35]. The
fundamental solution of the Equation (1) is obtained in closed and computable form. The importance of
the results obtained in this paper further lies in the fact that due to the presence of the modified Hilfer
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derivative, the results for Riemann-Liouville and Caputo derivatives can be deduced as special cases by
taking v = 0 and v = 1, respectively.
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Appendix

A. Mathematical Preliminaries

A generalization of the Mittag—Leffler function [36,37]:

0 Al
nz:; ['(na + 1 R(a) > (AD
was introduced by [38] in the form:
A2
D=3 Ty @) > 0.R(3) > 0 (A2)

n=0

A further generalization of the Mittag—Leffler function is given by [39] in the following form:

= nEO —F(n 3y’ R(a) >0,R(B) > 0,7y C (A3)
where the Pochhammer symbol is given by:
(@), =ala+1)..(a+n—-1),(a)g=1,a#0

The main results of the Mittag—Leffler functions defined by Equations (A1) and (A2) are available in
the handbook of Erdélyi et al. [40] (Section 18.1) and the monographs of Dzherbashyan [41,42]. The
left-sided Riemann—Liouville fractional integral of order v is defined by [43—46] as:

(])%LDt_VN(Ivt) =

t
) /0 (t —u)""'N(z,t)du,t > 0,R(v) >0 (A4)

The left-sided Riemann—Liouville fractional derivative of order « is defined as:

FEDEN (1) = ()" (75N, 1)), R(e) > 0,n = [R(a)] +1 (AS)
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where [a] represents the greatest integer in the real number z. The Caputo fractional derivative
operator [47] is defined in the form:

6 1 ! m—oa— am
thf(x,t):m/o(t—T) lat—m (x,7)dr,m—1<a<m (A6)
and it is: o f ()
I oo =mom=1,2, ... (A7)
otm
where 8m8£$f’t) is the m-th derivative of f(x,t) with respect to ¢. When there is no confusion, then

the Caputo operator § D® will be simply denoted by (D?. A generalization of the Riemann—Liouville
fractional derivative operator (AS), as well as the Caputo fractional derivative operator (A6) is given
by Hilfer [48] by introducing a left-sided fractional derivative operator of two parameters of order
0 < p<1landtype O < v <1in the form:

I v
DMYN(x,t) = 17V w&(zg AN (2, 1)) (A8)

For v = 0, Equation (A8) reduces to the classical Riemann-Liouville fractional derivative operator
Equation (AS). On the other hand, for v = 1, it yields the Caputo fractional derivative operator defined
by Equation (A6).

Note Al: The derivative defined by Equation (A8) also occurs in recent papers by [13,14,16,33-35,49-51].
Recently, the Hilfer operator defined by Equation (A8) was rewritten in a more general form
Hilfer et al. [35] as:

"

v _ qv(n—p) (
DZ+ N(l‘,t) = [a+ ’ %<[0

wheren —1 < u <n,n &€ N,0 < v < 1. The Laplace transform of the above operator (A9) is given by

TN (g ) = 17T (DTN (2, ) (A9)

Tomovski [33] in the following form:

i
L

akz

LIDGIN (x,t); 5] = s"N(z,s) — 35*’“1’(”*#)*1%

0

(1A= N (2, 0) (A10)

e
Il

forn—1<pu <n,ne N,0<v <1 Following Feller [52], it is conventional to define the Riesz—Feller
space fractional derivative of order o and skewness 6 in terms of its Fourier transform as:

F{.Dg f(x);k} = —y2(k) f* (k) (A1)

where:
W (k) = |k|*e 90T 0 < o < 2,10], min(o, 2 — ) (A12)
When 6 = 0, we have a symmetric operator with respect to x, that can be interpreted as:
d2
a2

[N]ls}

D5 = —( (AI3)

o

This can be formally deduced by writing —(k)® = —(k?)2. For 6 = 0, we also have:

F{aDg f(x); k} = —|k|*f* (k) (Al4)
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For 0 < a < 2 and |f| < min(«,2 — «), the Riesz—Feller derivative can be shown to possess the
following integral representation in the x domain:

Dy f(r) = {1+ >{sm a+0)= / fx+§1+a f(x )df
—|—Sln / f §1+a f( )d§}

For 8 = 0, the Riesz—Feller fractional derivative becomes the Riesz fractional derivative of order « for
1 < A < 2 defined by analytic continuation in the whole range 0 < o < 2, a # 1 (see Gorenflo and
Mainardi [53]) as:

Df = =A[I* =127 (A15)

where: . P2
== — 7" Al6
2cos(%F)’ + da2 (Al6)

The Weyl fractional integral operators are defined in the monograph by Samko ef al. [44] as:

BN @) = 10 | " (e~ O IN(OAER(B) > 0

L'(8) J o
and: -
(IN@) = 55 [ (€= 2P V(@ R(E) >0 (A1)
Note A2: We note that , Df is a pseudo-differential operator. In particular, we have:
d2
D = dg,bt Dl;é— (A18)
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