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1. Introduction

Mathematical theory of integral and differential operators of AOs is well developed [1-7].
This theory has a long history [1,8-13]. Fractional calculus is widely used to describe
various phenomena and processes with non-locality in time and space (for example, see
books [14-23] and handbooks [24,25]). Fractional operators of arbitrary (integer and non-
integer) orders have various probabilistic interpretations that are proposed in [26-31]. It
should be noted that the relationship between fractional calculus and probability theory
(PT) is also well-known (for example, see [32-36]).

In fractional calculus, the power-law types of operator kernels are usually used. To
take into account wider forms of non-localities, general fractional calculus (GFC) has
been proposed. This calculus is based on the Sonin’s results [37,38] and its extensions
starting from 1884. A new stage of development of GFC began with the Kochubei’s
work in 2011 [39-41], in which this term was proposed. The next most important stage in
development of GFC began with the Luchko’s work in 2021 [42]. In the past two years,
the Luchko’s GFC has been actively developed in works [42-53]. Among the works devoted
to the development of GFC and its application in mathematics, the following works should
be also noted [54-67]. Applications of GFC in physics and other sciences are considered
in [68-81]. Trends in the development and applications of GFC and some open problems of
GFC are described in Sections 2 and 4 of review [82]. It should be noted that an application
of the GFC to extend the probability theory for a nonlocal case and then apply this theory
to nonlocal statistical physics was first proposed in works [65,80].

The mathematical motivation for this article is an extension of nonlocal and general
fractional probability theory (PT) to nonlocal multi-kernel case of AO. This extension can
be considered as a generalization of the fractional PT of AO with power-law kernels [81]
and the nonlocal PT [65] that is based on the single-kernel GFC of first order. The physical
motivation of such a generalization of PT is the development of nonlocal statistical mechan-
ics and the expansion of types of nonlocalities, which can be accountable in the description
of statistical physical systems.
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Let us describe in more detail the mathematical motivation of the extension of nonlocal
PT to nonlocal case of AO. For the first time, a generalization of the standard PT (SPT) for
nonlocal case was proposed in the work [65] in 2022, where the Luchko GFC of the first order
was applied. Recently, a generalization of the SPT for a nonlocal case for arbitrary order
was proposed in work [81]. However, in this paper, nonlocality is considered only in the
power-law form and the GFC is not used. By virtue of this, the need to expand the nonlocal
PT to an arbitrary order arises. For such an extension, it is proposed to use the multi-kernel
GFC of AO, which is suggested in [53]. It can also be said that one of the mathematical
motivations is a generalization of the SPT similar to the GFC, which is a generalization of
the standard calculus of integrals and derivatives of arbitrary integer orders.

In Section 2, (preliminaries), a multi-kernel GFC of AO is described. In Section 3,
nonlocal and GF PDFs, nonlocal and GF CDFs with its properties are considered. Nonlocal
and GF probability of AOs on intervals (0,c0) and (a,b) with —c0 < a < b < o
are described. In Section 4, example of nonlocal distribution of AO on interval [0, c0)
is proposed. In Section 5, examples of nonlocal distributions on finite interval [a, b] is
described. A brief conclusion is given in Section 6.

2. Preliminaries: GFC of AO

In this section, some elements of single-kernel GFC [42,43,45-47] and multi-kernel
GFC [53] are described.

2.1. Single-Kernel GFC of AO
Let us define the function spaces C_1(0,00) and C_1 (0, o0) [42,83].

Definition 1 (Set C_1(0,0)). Let a function f(x) be represented in the form

fx) = xPg(x),  (p>-1) )

for all x > 0, where g(x) € C[0, ).
The set of such functions is denoted as C_1(0, c0).

Definition 2 (Set C_1 (0, 0)). Let a function K(x) be represented in the form
K(x) = xTk(x), (-1 <4q<0) (2)

forall x > 0, where k(x) € CJ[0,00).
The set of such functions is denoted as C_1(0, c0).

Let us define a set of the kernels that satisfy condition (3) and belong to the special
spaces of functions.

Definition 3 (Luchko set of operator kernel pairs). Let functions M(x) and K(x) satisfy the
following conditions.

(1) M(x) and K(x) satisfy the Luchko condition kernels M(x) and K(x) should be satis-
fied [43] in the form

(M« K)(x) = {1}"(x) = hy(x) forall x >0, (©)]

where n € N and
xafl

hy(x) = W (« > 0)

where hy(x) = {1}(x) is the Heaviside step function.
(2) The kernel M(x) of GFI belongs to the space C_1(0,0).
(3) The kernel K(x) of GFD belongs to the space C_1(0, ).
The set of such kernel pairs (M, K) is called the Luchko set and is denoted by L,,.
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Theorem 1. Let (M, K) be a pair of the Luchko set L.
Then, the pair (M, Ky ) of the kernels, which are given by the equations

My(x) = ({1}"" = M)(x), Ku(x) = K(x), )
belongs to the Luchko set Ly,.

Proof. Theorem 1 is proved in [43]. O

Let us define GF integrals (GFIs) and GF derivatives (GFDs) of AOs in the framework
of the Luchko GFC that is proposed in paper [43].

Definition 4 (GF operators of AOs). Let (M, K) be a pair of the kernels from the Luchko set L.
The GFI with the kernel M(x) for the function f(x) € C_1(0, c0) is defined by the equation

Bl () 5= [ M=) fw) s ®)

where x > 0.
The Riemann—Liouville type of GFD of AO with the kernel K(x) for the function f(x) €
C_1(0,0) is defined as

D lu flu) = o

/OX K(x —u) f(u)du, (6)

wheren € N, and x > 0.
The Caputo type of GED of AO with the kernel K(x) for the function f(") (x) € C_1(0,00) is
defined as

D [l f(u) = I [u] () = / xK(xfu) £ (u) du, %)

0
wheren € N, x > 0and ) (u) = d" f(u)/du".
Definition 5. Let a function K(x) belong to the space C_1(0,00), and let a function f(x) can be
represented in the form
f(x) = By [u] o), ®)
)

forall x > 0, where ¢(x) € C_1(0,00).
Then, the set of such functions f(x) is denoted as C_y (k) (0, 00).

Let us give some important properties of the GFIs of AO.

Theorem 2 (Properties of GF integrals). Let (M, K) be a pair of the kernels from the Luchko set
Ly, and let a function f(x) belong to the set C_1(0, o).
Then the GFI of this function is also belongs to the set, i.e., I, .. [u] f(u) € C_1(0,00), and

(M)
IZ(M) : C_1(0,00) — C_1(0,0), 9)
and the semi-group property is satisfy
I{Ml) [u] I?Mz)[w]f(w) = I{Ml*Mz)[u] fu) (10)

forall x > 0.

The fundamental theorems (FT) of Luchko’s GFC, which are proved in [43], describes
basic properties of GFIs and GFDs of AOs.
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Theorem 3 (First FT for GFD of AO). Let (M, K) be a pair of the kernels from the Luchko set
Ly
Then, for the GFD of the Riemann—Liouville type, the equation

Dig [u] iy [w] f(w) = f(x) (11)

holds for all x > 0, if the function f(x) belongs to the space C_1(0, o).
Then, for the GFD of the Caputo type, the equation

D[] Ty [w] £ (w0) = f(x) (12)
holds for all x > 0, if the function f(x) belongs to the space C—l,(K) (0, 00).

Theorem 4 (Second FT Theorem GFD of AO). Let (M, K) be a pair of the kernels from the
Luchko set L.
Then, for the GFD of Riemann—Liouville type, the equation

Ity ) Dify ] F(u) = F(x) (13)

holds for all x > 0, if function F(x) belong to the set C_y (1) (0, 0).
Then, for the GFD of the Caputo type, the equation

n—1
Fiy ] Dig ol F) = F() = T FO0) o) (14
holds for all x > 0, if function F(x) belong to the space C" ,(0,0), i.e., F(x) € C_1(0,00),
where F®) (x) = d*F(x) /dx*.

2.2. Multi-Kernel GFC of AO

The multi-kernel GFC is proposed in [53] to expand the GFC to the simultaneous use
of different operator kernels.
For the case Mj(x) = M(x) forall j = 1, ..., m, the multi-kernel GFC gives the
single-kernel GFC proposed by Luchko [43,45-47].
Let us define the convolutional product M<!">(x) and K<!"> (x) with m € N by the
equation
MU= (x) = (My % ... % My)(x), (15)

K<">(x) = (Ky % ... % Kq)(x), (16)

where K;j(x), Mj(x) € C_1(0,00) forallj = 1,..., m. If Mj(x) = M(x) forall j =
1, ..., m, them the convolutional product M<'">(x) is the convolutional power M<"> (x).

Theorem 5 (Commutative ring (C_1(0,00), +, *)). The triple R_; = (C_1(0,00), +, *) with
the standard addition + and multiplication * in form of the Laplace convolution is a commutative
ring without divisors of zero.

Proof. Theorem 5 is proved in [83]. O

Using Theorem 5, one can state that if M]-(x) € C_1(0,00) forallj = 1,...,m,

then the convolutional product M<!">(x) with m € N, is also belong to the space,
ie, M<Um>(x) € C_1(0,00).
Let us define multi-kernel m-fold sequential GFI and GFD.

Definition 6 (Multi-kernel GF operators). Let kernel pairs (M;, K;) withj = 1, ..., m belong
to the Luchko set £,, with m,n € N,
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The multi-kernel m-fold sequential GFI is defined as a sequential action of GFIs IECM-) [uj] of
j
AO n with the kernels Mj(x) andj = 1, ..., m, in the form

Tog)” Tl f(u) 1= By le] o Gy ] f(u) (17)

. 11>, )
with x > 0 and ]I(<M‘) M u] f(u) = I?M])[u]f(u), where the GFIs IZ‘Mj)[uj] are defined by
Equation (5).
The multi-kernel m-fold sequential GFD of the Riemann—Liouville and Caputo types are
defined as a composition of GFls Dfy [u;] of AO n with the kernels Ki(x) and j = 1, ..., m,
j

in the form

D" u) f(u) == Dl \[xa] ... D [u] f(u), (18)
D" ) f(u) == DY, ] ... D [u] f£(u) (19)

with x > 0. For n = 1 these operators have the form (6) and (7).

The following statement describes property of the m-fold sequential GFI for multi-
kernel case.

Theorem 6 (Property of multi-kernel GFI). Let kernel pairs (M;, K;) with j = 1,...,m
belong to the Luchko set £, with m,n € N.

Then, the multi-kernel GFI (17) of AO can be represented as a GFI with the kernel M<'"> (x)
in the form

Ty 1] f () = Iy [1] £ (1), (20
forx >0, if f(x) € C_1(0,00).
Theorem 6 is proved in [53].

Using the commutativity and associativity properties of the Laplace convolution, one
can obtain that for GFIs the following equality is satisfied

Tour) 7 ) £(a) = "™ u) £ (). 1)

It should be emphasized that, in contrast to GFIs, for GFDs the following inequality is
satisfied

D ] Fe) # D)™l Fw), @)
in the general case. For the particular case F(x) € C i‘gz (0, 00), the equality is realized.

The following statement describes property of the m-fold sequential GFD for multi-
kernel case.

Theorem 7 (Property of multi-kernel GFD for Ci'gz (0,00)). Let kernel pairs (M;, K;) with

j =1, ..., mbelong to the Luchko set L, with m,n € N.
Then, the multi-kernel GFD (18) of AO can be represented as a GFD with the kernel K<'"> (x)

in the form
1jm>,
]D)(<K)|m> x[u] F(H) = DZCK<1\m>)

forx >0,if F(x) € Cj‘(m]\z (0, 00).

[u] F(u), (23)

Theorem 7 is proved in [53].
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Definition 7. Let kernel pairs (Mj, Kj) withj = 1, ..., m belong to the Luchko set L, with
m,n € N, and let a function F(x) can be represented in the form

F(x) = I\ [u] £(u) (24)

forall x > 0, where f(x) € C_1(0,00).

Then, the set of such functions F(x) is denoted as Cf}‘(m]\; (0, 00).

The fundamental theorem of the multi-kernel GFC are the following.

Theorem 8 (First Fundamental Theorem of multi-kernel GFC of AO). Let kernel pairs
(M]-, K]-) withj =1, ..., m belong to the Luchko set L, with m,n € N.

Then, the m-fold sequential GFD (18) of the Riemann—Liouville type is a left inverse operator
to the m-fold sequential GFI (17) in the form

D" ] ™" [w] f(w) = f(x) @)

for all x > 0, if function f(x) belongs to the space C_1(0, o).

Theorem 8 is proved in [53].

Theorem 9 (Second Fundamental Theorem of multi-kernel GFC of AO for Cf} |Z"1\/T) (0,00)).
Let kernel pairs (M]-, K]-) withj = 1, ..., m belong to the Luchko set £, with m,n € N.
Then, the m-fold sequential GFD (18) of the Riemann—Liouville type is a right inverse operator

to the m-fold GFI in the form

H(<J\}{\)m>,x[u] D(<K1)Im>,u [w] F(w) = F(x) (26)

forall x > 0, if function F(x) belongs to the set Cfi‘(rﬁ) (0, 00).

Theorem 9 is proved in [53].

Remark 1. The second fundamental theorem of multi-kernel GFC of AO, states that the m-fold
sequential GFD (18) of AO is also a right inverse operator to the m-fold GFI (17) for the set

C<1\m> (0 OO)
—L(M)

It should be note that for non-local (fractional) PT, it is important to use the second fundamental

theorem of GFC in such a form that the multi-kernel GFD is a right inverse operator to multi-

kernel GFI.

2.3. Multi-Kernel GFC of AO on Finite Interval [a, b]

The formulation of non-local PT of AO, which was proposed in the previous section
for the positive semi-axis (0, 00), can be generalized to intervals including the negative part
of the real axis.

Definition 8. Let a kernel pair (M, K) belong to the Luchko set £, and let a function f(x) belong

to the space C_1(0,00). Let —00 < a < b < o0.

Then, the GFL I, . on the interval (a,b) is defined by the equation

Bupar 10— ) = [ MGr=0) 1= 0y, @)

wherex >t > a.
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Then, the GFD Dz‘ Kt 0N the interval (a,b) is defined by the equation

dﬂ

Dl o Hf (t—a) = =5

/x K(x—1) f(t—a)dt, (28)
wherex >t > a.

Theorem 10 (Representation of GF operator on (a,b)). Let a kernel pair (M, K) belong to the
Luchko set Ly, and let a function f(x) belong to the space C_1(0,00). Let —oc0 < a < b < oo,
Then, the GFI IE‘ M)+ O the interval (a,b) can be represented as

By [F(t —a) = T52lu] f(w), (29)

wherex >t > aandx —a > u > 0.
Then, the GFD DE‘ M)a+ O the interval (a, b) can be represented as

Dy o [f(E—a) = DFilu] f(u), (30)
wherex >t > aandx —a > u > 0.

Theorem 10 is proved in [53].
Similarly, one can define multi-kernel GF integrals on the finite interval (a, b).

Definition 9. Let kernel pairs (Mj, K]-) withj = 1, ..., m belong to the Luchko set £, with
n € N. Let a function f(x) belong to the space C_1(0,00), and let —oco < a < b < oo,

The multi-kernel m-fold sequential GFI on the interval (a, b) is defined as a composition of m
GFIs with the kernels M;(x), j = 1, ..., m, in the form

(I £)(x) = Lo ) fu = a) i= Ty o ] oo Iy W] f(u—a),  (3D)

11
where x > t > aanall[(< |)a>+x[u]f(u— a) = IE‘M )a+[ ul f(u—a).
The multi-kernel m-fold sequential GFD on the interval (a,b) is defined as a composition of m

GFDs with the kernels Kj(x),j =1, ..., m,in the form
(]I))(<K1)\,':j filx) = D(<1)\1;1+>"[u]f(u —a) = D(Kl)a+[ xo] .. DE‘I’Qm)H[ ul f(u—a), (32)

where x > t > aand Dfl)‘laix[u}f(u —a) = DECIQ),H [u] f(u—a).

Using Proposition 10, the following theorem is proved in [53].

Theorem 11 (Representation of multi-kernel GF operator on (a,b)). Let kernel pairs (M;, K;)
withj = 1, ..., m belong to the Luchko set £, with n € N. Let a function f(x) belong to the
space C_1(0,00), and let —c0 < a < b < oo.

The multi-kernel m-fold sequential GFI on the interval (a,b) can be represented as

Hf&‘)ﬁi’x[u] fu—a) = HFA}I‘)W'%H[W] f(w) (33)

with x > aandH(<1|1>x[u]f(u—a) = Ir [u] f(u—a), wherex >t > aandx —a >

)LI+ (Ml)/u+
u > 0.

The multi-kernel m-fold sequential GFD on the interval (a, b) can be represented as

D7 ] f(u = a) = D" [w] f(w). (34)
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. 11>,
wztha;> aand]DFK)‘,;x[u]f(u—a) = DE(Kl)/H[u]f(u—a), wherex > t > aandx —a >
u > U

Theorem 11 is proved in in [53].

Remark 2. Equations (33) and (34) express the GFI and GFD on the interval (a, b) in terms of the
GFI and GFD by equation for the function f(x) € C_1(0,00) that are considered on [0,b — a].

As a result of Theorem 11, to consider the GFC on a finite interval (a,b), where —oco < a <
b < oo, one can use the multi-kernel GFC on (0,b — a) C (0, c0).

Theorem 12 (First FT of multi-kernel GFC for (a,b)). Let kernel pairs (M;, K;) with j =
1, ..., m belong to the Luchko set £, with m,n € N.

Then, the m-fold sequential GFD (18) of the Riemann—Liouville type is a left inverse operator
to the m-fold sequential GFI (17) in the form

DR WL S = a) = flx—a) )

forall x € (a,b), if function f(x) belongs to the space C_1(0, o).

Theorem 12 is proved in [53].

m>

Theorem 13 (Second FT of multi-kernel GEC for (a,b) and Cf} ‘( M) (0,00)). Let kernel pairs

(Mj, Kj) withj =1, ..., m belong to the Luchko set L, with m,n € N.
Then, the m-fold sequential GED (18) of the Riemann—Liouville type is a right inverse operator
to the m-fold GFI in the form

Invieain D(}l)‘,’jjj” [f|F(t—a) = F(x —a) (36)

forall x € (a,b), if function F(x) belongs to the set Cf}‘(rﬁ) (0, 00).

Theorem 13 is proved in [53].

2.4. Equations of Multi-Kernel GF Operators of AO
Let us give some statements about multi-kernels GFI and GFD.

Theorem 14. Let kernel pairs (M, K;) belong to the Luchko set Ly forall j = 1, ..., m with
m € N.

Then, kernel pairs (h,—1 * M;, K;) belong to the Luchko set Ly forall j = 1, ..., m with
m € Nandalln >1,ne€ N.

Proof. Statement of Theorem 14 follows directly from Definition 6 and definition of the
Luchkoset £,,. [

Theorem 15. Let kernel pairs (M;, K;) belong to the Luchko set £y forall j = 1, ..., m with
m e N.

Then, the kernels K<1"> (x) and M<Y"> (x) can be represented in the following forms. For
all n € N, the kernels K<1"> (x) is

K<Um>(x) = (Ky * ... % Ky)(x). (37)

For n € N, the kernels M<!1">(x) is

(M7 * ... % My)(x) n=1,

38
(hm(n—l) * M1 X ... 0k Mm)(X) ( )

Y
—_

M<1|m> (X) _ {
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<l|lm>,x
<l

Proof. Statement of Theorem 15 follows directly from Proposition 14, and Definition 6 of
the multi-kernel GFI and GFD of AO and Theorems 6 and 7. [

Let us define a set of kernel pairs for the multi-kernel GFI and GFD of AO.

Definition 10. Let kernel pairs (M, K;) belong to the Luchko set L1 forall j = 1, ..., m with
m € N.

Then, set of kernel pairs (M<1">, K<Um>) in which the kernels can be represented in form
(37) and (38), is denoted as L,fl‘m>, where n,m € N.

The kernel pairs (M<Y">, K<1m>) in which the kernels can be represented in form (37) and
(38) with Mj(x) = M(x) and Kj(x) = K(x) forall j = 1, ..., m, are denoted as £;;"~.
Theorem 16. Let a kernel pair (M<!">, K<1">) pelong to the set £;; > suuch that the kernels
can be represented in form (37) and (38), where pairs (M;, K;) belong to the Luchko set Ly for all
j=1,..., mwithm e N.

Then, the multi-kernel GFI of AO can be represented by the equations

H(<A}I\)m>,x[u]f(u) _ /Ox M<> (e ) F(u) du =

/0 (M(n—1) * M1 * ... % My)(x —u) f(u)du, (39)

if f(x) € C_1(0,00) and n > 1. For n = 1, the multi-kernel GFI and GFD of AO has the form

[u] f(u) = /OXM<lm>(x—u)f(u)du = /Ox(Ml % ... Mp)(x—u) f(u)du. (40)

Then, the multi-kernel GFD of AO can be represented by the equations

]D)<1\m>,x[u] F(u) _ qnm /X K<1|m> (x _ u) F(u)du _
(K) dynm 0
dﬂm X
T /0 (Kp s oo K ) (x —u) Fu)du, (41)

ifF(x) € C5) 137 (0,00).

The proof of Theorem 16 is given in [53].

Note that the kernels M<!">(x) are defined for the kernels from the Luchko set £,,,
where the kernel of GFI contains the function {1}"~! = h,,_1(x) (see Theorem 1). Therefore,
Equation (38) contains the function h,,(,_1) since the kernels M;(x) belong to the Luchko
set £1.

2.5. Examples of Kernel Pairs from Luchko Set £

Let us define some special function to simplify the notations and calculation.

a—1
ha(x) = ;(00’ 42)
a—1
o p(x) = %e*ﬁx. (43)
() = 220 (44)
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where (&, x) is the incomplete gamma function (see Section 9 in [84], pp. 134-142).
e,xlﬁ(x) = xP1 Ea/ﬁ[— x*], (45)

where 0 < a < B — 1, E, g[z] is the two-parameters Mittag-Leffler function (see Section 3
in [85], pp. 17-54, [86] and Section 1.8 in [4], pp. 40-45).

wa(x) = (V2)* o1 (2V), (46)

where the function J, (1) is the Bessel function.

Pop(x) = 2P D (a, B; — x), (47)

where ®(a; B; x) is the confluent hypergeometric Kummer function (Section 1.6 in [4], pp.
29-30).

In order for the kernels to describe the operator kernels belonging to the set £y,
the parameter values in these kernels must be restricted. For example, the parameters
of functions (42) and (46) are « € (0,1); the parameters of functions (45) and (47) are
0 < & < B < 1; the parameters of function (43) are « € (0,1) and > 0. However, when

considering sets £, £;;™~ and, L,f 1‘m>, the restrictions on the range of values of these
parameters change.

Note that functions (42), (43) and (46) belong to the set C_1(0, ), if « > 0. Functions
(45) and (47) belong to the set C_1(0,0), if B > 0.

Let us give examples of kernel pairs (M;(x), Kj(x)) that belong to the Luchko set £;
and have physical dimensions [M;(x)] = [x]° and [Ki(x)] = [x]~!, where j € N. In these
examples, A > 0, [A] = [x] 7!, and x > 0.

. The first kernel pair

M) = () = B ) = A = FEE
¢  The second kernel pair
M) = o) = B2 ) = A () + A (). @9)
¢ The third kernel pair
Mc(x) = eqp(Ax), Ke(x) = Ahg_pa(Ax) + Ahy_pg(Ax). (50)
*  The fourth kernel pair
My(x) = wa(Ax), Kg(x) = Ai* Twu(Aix). (51)
®  The fifth kernel pair
Mi(x) = gup(hx), Ke() = 25T o, 62)

Remark 3. For other examples of kernel pairs from the Luchko set L1, see article [65]. Note
that examples can be expanded by using kernel pairs of the form (M pey = A~ Kj(x), Kj yer =

AM;(x)) for each pair (M;(x), K;(x)) of these examples [65].
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3. Nonlocal and GF Probability
3.1. Nonlocal (GF) PDF

Let us define a set of non-negative functions that can be used in nonlocal generalization
of SPT.

Definition 11. Let kernel pairs (M;(x), Kj(x)) belong to the Luchko set Ly, forall j =1,...,m,

where m € N, and let a function f(x) can be represented in the form

F) = T [u] plu) (53)
forall x > 0, where
¢(x) € C-1(0,00), (54)
and
p(x) >0, forall x >0. (55)

Then, the set of such functions f(x) is denoted as Cj‘(rng (0, 00).

If condition (55) is violated in Definition 11, then the f(x) € Cj |(ng (0,00) (see
Definition 7).

Let us define the nonlocal and GF PDFs.

Definition 12. Let kernel pairs (M;(x), Kj(x)) belong to the Luchko set Ly, forall j =1,...,m,
where m € N, and let f(x) satisfy the conditions

f(x) >0 forallx >0, (56)
f(x) € €51 (0,09), (57)

and b :
H(<M‘)m>’ [u] f(u) = JICIE}J ]I(<M|)m>'x[”]f(“> =1 (58)

where 0 < b < co.
Then, such function f(x) is called the nonlocal PDF. The set of such functions f(x) is denoted

as C;é‘;w(O,oo),

Definition 13. Let kernel pairs (M;(x), K;(x)) belong to the Luchko set Ly forall j =1,...,m,

where m € N, and let f(x) satisfy the conditions

fx) € C e (0,00), )
and h
H(TA‘)%’ [u] f(u) := lim Ha}[')m"‘[u] f(u) =1 (60)

where 0 < b < 0.
Then, such function f(x) is called the GF PDF (or complete GF PDF). The set of such functions

f(x) is denoted as C;é‘;n>’+(0, o).

Remark 4. It should be noted that the nonlocal and GF PDFs are defined by the pair (f(x), K(x),
where the function K(x) describes nonlocality in space. Therefore, these functions should be denoted

as f(x) (x)-
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Remark 5. Let kernel pairs (M;(x), K;(x)) belong to the Luchko set Ly, forall j =1,...,m, and

let f(x) € le(rgﬁr(o,oo) satisfy the condition

I ] f(u) = lim T[] f(u) < oo, (61)

where 0 < b < oo.
Then, the function

fuo ) = =y f(%) (62)
I “lu
is the GF PDF for (0, b).
Let us prove the non-negativity property of the functions f(x) € C i|("g+ (0, 00).

<1lm>,+

“1(K) (0,00), where m € N.

Property 1. Let a function f(x) belong to the set C
Then, the function f(x) is non-negative

f(x) >0 (63)
forall x > 0.
Proof. Using Definition 11, one can see that function f(x) € Cj ‘(”g'*(o,oo) can be

represented in the form

fx) = T5" ] g (w), (64)
where ¢(x) > Oforall x > 0and ¢(x) € C_1(0,00). The proof of Property 1 is based on
<1|m>,x
(K)
Ki(x) belong to the space C_1(0,00) and the functions gx(x) and Ki(x) are non-negative
functions for all x > 0 (gx(x) > 0 and Ki(x) > 0 for all x > 0), then the function

Definition 6 of the integral I and the following statement. If functions gi(x) and

8k+1(x) = Iy [u] gi(u) (65)

is non-negative function (gx,1(x) > 0) for all x > 0. Using g1(x) = ¢(x), g2(x) =

I ECKm) [u] g1 (1) and Equation (65), (17), the repeated application of this statement gives

flx) = ]1(<K1)‘m>’x[u] p(u) = I lx2] ... I&”m)[u] p(u) >0 (66)

for all x > 0. As a result, Property 1 was proved. 0O

As a corollary of Property 1 one can state that GF PDF is non-negative function for all
x> 0.
Property 1 means that the GF PDFs (or complete GF PDF) are the nonlocal PDFs.

3.2. Nonlocal (GF) CDF

Let f(x) belong to the set Cil("ng (0, 00). Then, one can consider a GF integral of AO
of this function in the form )
<1|m>,
F(x) = T[] f(w). (67)
Let us assume that
F(b) := lim F(x) < oo, (68)

x—b
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where x € (0,b) and 0 < b < oo. Then, using F(x) for the finite interval (0, b), one can
consider the function

Foup(x) = F(lb)F(x) (69)

that can be interpreted as a GF CDF.
Let us give definitions of the nonlocal and GF CDFs.

Definition 14. Let kernel pairs (M;(x), Kj(x)) belong to the Luchko set Ly, forall j =1,...,m,
and let F(x) satisfy the conditions

1 +
F(x) € C5It(0,0), (70)
(D" F)(x) € €511 (0,00), (71)
and
F(b) := lim F(x) = 1 (72)
x—b

where x € (0,b) and 0 < b < oo.
Then, such function F(x) is called the nonlocal CDF. The set of such functions F(x) is denoted

as Céggp (0,00).
Note that condition (70) means the existence of the function f(x) such that

F(x) = T[] f(w), (73)

where f(x) > Oforallx > 0and f(x) € C_1(0,00). However, this does not assume that

f(x) € CE15 (0,00). or f(x) € C (0,00).
Condition (71) is used to have the important property of the nonlocal CDF at x — 0+
in the form
lim F, = 0. 74
A Fon () 74

Let us define a special case of nonlocal CDFE.

Definition 15. Let kernel pairs (M;(x), Kj(x)) belong to the Luchko set Ly forall j =1,...,m,
and let F(x) satisfy the conditions

F(x) € C5(0,00), 75)
(D(<Kl>|m>’xF)(x) c Cf},‘f}g'* (0, 0), (76)
and
F(b) := lim F(x) =1 (77)
x—b

where x € (0,b)and 0 < b < oo.

Then, such function F(x) is called the GF CDF (or complete GF CDF). The set of such

functions F(x) is denoted as Céll)‘;">’+(0, 00).

Please note that the terms in this article have changed slightly from the article [65].
Here, the term “nonlocal” is used instead of “GF” and the term “GF” is used instead of
“complete GF” for PDF and CDF.
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Remark 6. In Definition 15 one can use the condition F(x) € Cf}‘g"]\; (0, 00) instead of F(x) €

Cj ‘%’Jr (0, 00). This is due to the fact that the conditions of Definition 15 are sufficient to obtain

the condition F(x) € C=
below).

1jm>,+

1,(M) (0,00) as a property of GF CDF (see Property 3 that is proved

Remark 7. It should be noted that the nonlocal and GF CDFs are defined by the pair (F(x), M(x)),
where the function M(x) describes nonlocality in space. Therefore these CDFs should be denoted as

Remark 8. It should be noted that the condition Fp)(x) € Ci,‘%’JF(O,oo) does not lead to
non-negativity of the nonlocal probability P (A) for all A € B(Q), which is defined by the
equation

Py (x1, 2] == Fagy (x2) — Fory(x1), (78)

where 0 < x1 < xp < oo,

To fulfill the non-negativity of the nonlocal probability for all A € B(Q)), one should impose a
stronger condition for the function Fiyy(x). For details see paper [65].

For example, one can consider the following additional condition

dF(M) (x)

F(M)(X) € Cl(0,00), i

>0 (forallx >0). (79)
To have the GF PDFs, one can consider the condition

(D(<I<l)|M>’XF)(x) e cj‘&jr*(o, o) (80)

in addition to condition (70).

Remark 9. Let us give some remarks for the case (0,00). In SPT, the PDF f(x) € C_1(0,00)
uniquely defines the CDF F(x) by the integration of first order

Flx) = /0 " Fu) du. (81)

It can also be state that the standard CDF F(x) € C' (0, 0). uniquely defines the PDF f(x) by

the differentiation of first order
d

flx) = £ F). )
The mutual consistency of these concepts is provided by the fundamental theorems of the stan-
dard calculus.

In nonlocal PT, the PDF cannot uniquely define the CDF. This is due to the fact that for this is
also necessary to obtain a function K(x) that describes nonlocality in space.

If a pair (f, M) of functions are given, which are interpreted as a generalized PDF and a
nonlocality function, then one can specify a function F(x) that will be interpreted as a generalized
CDF by the equation F(x) = (M = f)(x), where x denoted the Laplace convolution. If two pairs
(f1, My) and (fo, My) are given, then one can obtain two functions Fy(x) = (My * f1)(x) and
Fy(x) = (My * fp)(x). Obviously, if the functions f1(x) and f,(x) are the same for all x > 0,
then Fi(x) # Fy(x) in general, if My(x) # My(x).

A similar situation for pair (F, K) of functions that are interpreted as a generalized CDF and a
nonlocality function. One can specify a function f(x), which will be interpreted as a generalized PDF,
by the equation f(x) = (d/dx)(K % F)(x). If two pairs (Fy, K1) and (F,, Ky) are given, then
one can obtain two functions fy(x) = (d/dx)(Ky % Fy)(x) and fo(x) = (d/dx)(Ky * F)(x).
Obviously, if the functions Fy(x) and Fy(x) are the same for all x > 0, then f1(x) # fa(x) in
general, if Ky(x) # Ky(x).
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As a result, in nonlocal PT, mappings of a pair (f, M) of two functions into a function F(x)
must be considered, and mappings of a pair (F, K) of two functions into a function f(x) should also
be considered. The mutual consistency of these maps and concepts of nonlocal PDF and nonlocal
CDF should be provided by the fundamental theorems of the GFC.

Since in the SPT the definition of a CDF defines a uniquely probability space (R o, B(R4 o), P)
(see [87], p. 185, and [88], p. 34), then when defining a probability space in a nonlocal PT, it is
necessary to consider functions of nonlocality M(x) in addition to the probability P. Therefore, GF
probability space should be defined as (R4 9, B(R ), P, M).

3.3. GF Probability of AO on Finite Interval [a, ]
The proposed definitions and properties of GF operators on intervals can be used to
consider the GF PDFs of AO, the GF CDFs of AO and the GF probability of AO on the finite

intervals [a, b] of the real axis R = (—o0,00), where —00 < a < b < oo,
Let us give definitions of the GF PDFs of AO and the GF CDFs of AO.

One can state that functions f(x) belongs to the set Cf} ‘(T';S’Jr (0,00), if the function
f(x) can be represented as
f) = 15" ] p(u) (83)
for all x > 0, where
¢(x) € C_1(0,00), (84)
and
p(x) >0, forall x > 0. (85)
Then, Equation (83) can be written as
1fm>x— 1|m>, 1
fle=a) = I ) p(u) = T2 1 @t —a) (157 @)(x),  (86)
where the following transformations are used
(s () = Ll M gl —a) = 155" [u] g(w). (87)

(K),a+ (K),a+ (K)

Let us define a nonlocal (GF) PDF of AO on the finite interval [a, b].

Definition 16. Let a function f(x) that belongs to the set Ci'gg’+ (0, 00) satisfy the condition
1 : 1
(Iyes A(®) = Tim (15 (@) < e, (88)
where —oco < a < b < oo,
Then, the function
1
faoy(x) = —p——— f(x—a) (89)
[m>
A (o)

is called the GF PDF (GF PDF) on the interval [a, b].

Using the function f(x) € Ci‘gg+

define the function F(x) by the equation

(0, 00), which satisfies condition (88), one can
F(x) = T[] f(w). (90)

Equation (90) can be written as

Fx—a) = L") f(u) = Ty " [ f(t—a) = (A5 (). @)
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Then, the function
1|m 1|lm>,x—a
LGy HE I ) pr—a)
F(M)(x) T p<lm> T p<l|m>b—a - F(b _ a)' (92)
(H(M),a+ )(b) (H(M) [u] f(u)

where x € (a,b) and —co < a4 < b < oo, can be interpreted as a nonlocal (GF) CDF of
AO on the finite interval [a, b]. Let us define this GF CDF.

Definition 17. Let a function f (x) belong to the set C <1|(m§ + (0, 0), where m € N and condition (88)
is satisfied.
Then, the function

Fony () = TS0 (1] ey () = %HQ'T”‘[u]f(u—a):
& T ) e
i (G D), ©93)

™ £)(b)

where x € (a,b)and —oo < a < b < 0. is called the GF CDF on the interval [a, b).
Note that in Equation (93), it is used the following representations

F(x) = (57 f)(x) = Ty [ (e —a) = " ) f(w),  (94)

where0 <t <xand 0 < u < x —a.

3.4. Properties of Nonlocal and GF CDFs

Let us describe some properties of nonlocal and GF CDFs.

Theorem 17. Let kernel pairs (M;(x), K;(x)) belong to the Luchko set Ly, forall j = 1,...,m,
and let a function f(x) be a nonlocal PDF (or let a function f(x) be a GF PDF)
Then, the function

Foy(x) = H(ji‘)m”‘[u] fro(u) = MHFA}DW’X[L{U(L:), (95)
(M)

where x € (0,b) and 0 < b < oo, is the nonlocal CDF (or GF CDF).

Proof. (0) Equation (95) means that Fiyp (x) € Cﬁ'én]\;) (0, 00)

(I) Using Definition 12, one can see that the nonlocal PDF fx)(x) is non-negative,

ie., fiky(x) > 0forall x > 0. Therefore, we obtain F(x) € Ci]%’Jr(O,oo). Normal-
ization condition (58) gives condition (72). As a result, function (95) is nonlocal CDF by
Definition 14.

(I) Using Definition 13 and Property 15, one can see that the GF PDF f ) (x) is non-
negative, i.e., f(x)(x) > 0forallx > 0. Then, the first fundamental theorem of multi-kernel

GFC and Equation (95) give
(D)™ F)(x) = D" [l ] firg () = furo (). (96)

Using Definition 13 and Property 15, one can see that f(x(x) € C<} Tg (0, 00). Therefore

(D(<K1)‘m>’xF)(x) € Cj ‘ZS*(0,00). Normalization condition (60) gives condition (77). As
a result, function (95) is GF CDF by Definition 15. O
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The converse theorem for the GF PDF is also true.

Theorem 18. Let kernel pairs (M;(x), Kj(x)) belong to the Luchko set Ly, forall j = 1,...,m,
and let a function Fyp)(x) is the GF CDF.
Then, there is a function f)(x) that is the GF PDF, such that the GF CDF Fy)(x) can be

represented in the form
Fony(x) = Tog"™ 1] fixo (), 97)

where x € (0,b) and0 < b < oo.

Proof. (0) Let us define the function

Fiy(x) = D™ [u] Foagy (). (98)

Using second fundamental theorem of GFC for m-fold sequential GFD of AO, one can
obtain " g .
7 , < >,
Ly ] fo () = Ty ) D)™ Foany () = Foan)) (), (99)
. 1
if oy (x) € C1h7(0,00).
(1) If a function F(yy)(x) is the GF CDF, then

(D5 Fon) (%) € €17 (0,00). (100)

and 1
Foan)(x) € C5 10 (0,00). (101)

Therefore 1
fuao(x) € €5l (0,00). (102)

and using Equation (99), the function Fy) )(x) can be represented as

Fon) (x) = Ty ] ey (w)- (103)

(II) If a function Fyy (x) is the nonlocal CDF, then

Foy)(x) € Cfi'gj)'*(O,w)- (104)

This condition means that the function Fy))(x) can be represented as

Fon) (%) = T3 [u] £(u), (105)

where f(x) € C_1(0,00) and f(x) > 0 for all x > 0. Using first fundamental theorem of
GFC for m-fold sequential GFD of AO, one can obtain

D)™ ] Foany () = D)™ ] o™ flw) = f(x), (106)

if f(x) € C_1(0,0). Using Equation (99), we obtain
f(x) = fix(x) = 0. (107)
In additional, one can state that that

Dflj)"”"‘ (1] Fpy (1) € C_1(0, o). (108)
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If a function Fy(x) is the nonlocal CDF, then one can use the property

(D" Fan) (x) € C511 (0, 00). (109)

Therefore Equations (106) and (109) give

fao(x) € Cf}'("}j (0,00). (110)

As a result, nonlocal CDF F(y)(x) can be represented as

Fony(x) = Ty 1] fixo (), (111)

m>

where f(g)(x) is nonlocal PDF, i.e., fx)(x) € Cil(K) (0,00) and fg)(x) > 0 forall x > 0.
As a result, we proved that the nonlocal and GF CDF can be represented in form (97),
where f()(x) that is the nonlocal and GF PDF, respectively. [

The multi-kernel generalization of the following theorem is important for describing
properties of the GF CDFs.

Theorem 19. Let a pair (M(x), K(x)) belong to the Luchko set £1.
If f(x) € C_1,(x)(0,0), then

Jim Iy [u] f(u) = 0, Iy [u] f(u) € CLy(0,00). (112)

The inverse statement is also satisfied: If conditions (112) are satisfied, then f(x) € C_; (k) (0, 00).

Proof. The statements of this theorem is prove by Luchko in [42], (see comments on p. 9,
and Remark 1 on p. 10 of [42]). O

Using the Luchko theorem (Theorem 19) and the properties of functions f(x) €

C(f\f)( M) (0,00), the important properties of the GF CDFs is proved in [65] for the case
n=m=1.

Let us prove a generalization of Theorem 19 for multi-kernel GFC of AO.

Theorem 20. Let kernel pairs (M;(x), Kj(x)) belong to the Luchko set Ly forall j =1,...,m,
where m € N.
If function f(x) belongs to the set c=lm> (0, 00), then

~1(K)
L™ u) f(u) € C1(0,00), (113)
Jim T50 ] f(u) = o (114)

Proof. To prove Theorem 20, one can use the Holder’s inequality in the following form.
Let p,q € (1,00) with 1/p+1/g = 1 and f(x) € Ly(a,b) and g(x) € Ly(a,b). Then,
the inequality

If gl < [1f1lp lgllg (115)

holds in the form

1/q

b b 1/p b
/ﬂ F(x) g(x)] dx < ( / |f<x>|de> ( / g(xWx) . (116)
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Function f(x) € C<l‘2"§(0 o0) can be represented in the form f(x) = ]I(<K1)‘m>’x[u] o(u),

where ¢(x) € C_1(0,00). Therefore, the following transformations can be realized:

TS u] fu) = T ) I 0] p(w) = (M1 « K<)« g)(x) =
{1 5 9)(x) = ()" 9) (). (117)

where

X X o nm—1
%) :/0 oo (x — 1) (1t) i :/0 (xr(u)(p(u)du. (118)

mn)

Let us estimate the function (I§™ ¢)(x) on the interval (0, 1] by using the Holder’s
inequality in the form

(5™ 9)(x)] = |/0xhnm<x—u> p(u) du| <

[ o= ) gt < ( | x|hnm<x—u>|wu)1/p (f x|¢<u>|qdu)w. (119)

Firstly, one can use the equality

/ (e~ )V du = o / (= ) [P gy =
nm

1 x (nm—1) B P (nm—1)+1
T (nm) /0 ¢ dé = (p(nm—1)+1)T(nm)’ (120)

Secondly, using that ¢(x) € C_1(0,00) can be represented in the form ¢(x) =
~1 ¢1(x), where @1(x) € C(0, ), one can obtain

xa(a—=1)+1

X X X
w)|Tdu = / ur1ya w)|Tdu = C1 / wieDgy —c1
| ot e g1 0 e

where |@1(x)] < Cforallx € (0,1].
Then, we obtain the equality in the form

ol < ([ x|hnm<x—u>|vdu)w( [ xl(p(u)|‘7du)1/q -

AP (nm—=1)+1 1/p ct xa(a—1)+1 1/q
(p(nm —1) +1)T(nm) gla—1)+1 o

. 1/p 1 1/q
. 1 y(mm=1)+1/p+(a=1)+1/q (122)
(p(nm —1) +1)T(nm) qla—1)+1

As aresult, using 1/p +1/g = 1, one can obtain

(121)

|H<1‘m>’x[u]f(u)| <cC 1 1/p 1 a xnm+tx71 (123)
(M) - (p(nm —1)+1)T(nm) gla—1)+1 !
wheren, m € Nanda > 0,ie, nm + a — 1 > 0. Therefore, inequality (123) gives
(114). O

The property of the nonlocal CDF at x — 0+ (F(3;)(0+) = 0) is a corollary of
Theorem 20.
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Property 2. Let kernel pairs (M;(x), Kj(x)) belong to the Luchko set Ly forall j = 1,...,m,
and let F(yp(x) be a nonlocal CDE.
Then, the equation

is satisfied.

Proof. If F(x) is nonlocal CFD, then F(x) belongs to the set C<l|2">) (0, 00) such that

F(x) = T[] f(u), (125)

where function f(x) belongs to the set C <1|E"? (0,00). Then, using Theorem 20, one can
obtain

1 1/p 1 1/q ——
Fint®) < € (G 7o) (7)) 0

where n,m € Nand « > 0. Using thatnm + a« — 1 > 0, inequality (126) gives

This ends the proof. [

Property 3. Let F(yy)(x) be a GF CDE. Then, the function Fiyp(x) belongs to the following sets
1fm>,
Fany(x) € €511t (0,00). (128)

Proof. The proof directly follows from the definition of the GF CDF and the definitions of

the set C<1‘(m>) (0, 00), since f(x) > 0 forall x > 0 due to Theorem 18. [

Note that Property 3 means that GF CDF is nonlocal CDFE.
Property 4. Let F(yy)(x) be a nonlocal or GF CDEF. Then, the non-negativity condition
Fip(x) =0 (129)
is satisfied for all x > 0.

Proof. For nonlocal CDF, Equation (70) of Definition 14 F(x) satisfies the condition

F(x) € cj%*(o, o). (130)

For GF CDFs, Equation (130) is satisfied by Property 3.

Condition (130) means that the function F(x) € C il(rﬁ)’Jr (0, c0) can be represented in
the form
F(x) = T [u] f(u), (131)

where f(x) > 0 forall x > 0 due to definition of the set C<1|E”>) (0, 00).

<1|m>x

Then, the proof is based on Definition 6 of the integral H( M) and the following

statement. If functions G;(x) and M;(x) belong to the space C_1(0, c0) and the functions
Gj(x) and M;(x) are non-negative functions for all x > 0 (Gj(x) > 0 and M;(x) > 0 for all
x > 0), then the function

Gj1(x) := Iy [] Gj(u) (132)
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is non-negative function (Ggy1(x) > 0) for all x > 0. Using Gi(x) = f(x), Ga(x) :=

LY [1] G1(u) and Equation (132), the repeated application of this statement gives that

H(<A11|)m>'x[”]f(”) = Ifml)[’@] IE‘]’\';Im)[u]f(u) (133)

in non-negative for all x > 0. Then, using Equation (131), one can obtain (129) that, proves
Property 4. O

Property 5. Let Fy (x) be a nonlocal or GF CDF. Then, the following condition of non-negativity
of the GFD for function Fiyp(x) in the form

D" ] Foagy () > 0 (134)

is satisfied for all x > 0.

Proof. Using Theorem 18, one can state that for the GF CDF (and nonlocal CDF) there is

a function f(x)(x) € Ci,‘&j’Jr(O,oo) (or fx)(x) € Cj‘gg (0,00) and f(x)(x) > 0 for all

x > 0), such that the function can be represented in the form

Fony(x) = Tog" ] fey (w): (135)

Using the first fundamental theorem of GFC for m-fold sequential GFD of AO, one can
obtain 1 1 1
<1|m>, <1|m>, <1m>,
]D(K)m x[u] P(M)(”) = ]D(K)m x[”] H(M)m u[w] f(K) (w) = f(K)(x)f (136)
where f(g)(x) > 0forall x > 0, since f(x)(x) € Cfi‘&gﬂ'(o,oo) (or frxy(x) € Cj‘(ng (0, 00)
and f(g)(x) > 0forallx > 0). O

Property 6. Let F(yy)(x) be a nonlocal or GF CDF.
Then, the GF normalization condition

lim Fiy(x) = 1 (137)

x—b—

is satisfied for all 0 < x < b, where0 < b < oo,

Proof. Using Equation (69), the GF normalization condition gives

. . 1 1 . 1
xlirlrjt Fouy (x) = xlirl?iml:(x) = 0] xlirlrjt F(x) = %F(b) =1 (138)

O

The non-decreasing property of the GF CDF can be described in the following way.
Note this property is violated for nonlocal CDF.

Property 7. Let Fyp(x) € Ci"(’”]\;)’+(0,oo) be a GF CDF such that

Fony (%) = T[] g (), (139)

and let f(x)(x) € Cilzg+ (0, 00) such that

fao () = 158" [u] p(u), (140)

where ¢(u) € C_1(0,00) and ¢(x) > 0 forall x > 0.
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Then, the non-decreasing property in the form

d

is satisfied for all x > 0.

Proof. Using Equations (139) and (140) and the semi-group property of GF integrals, one
can obtain

d d m>,x d m>,x m>,u
i (x) = 5}15\14') T[] fo () = Eﬂ(ﬂ) I ] g (w) =
d nm d nm nm—1
({1 9)(x) = (I e)x) = (I 9)(x), (142)

where n € N and (I, ¢)(x) = ¢(x). Using that ¢(x) > 0 for all x > 0 and the fact
(x —u)"~1 > 0forall x > u, one can obtain that the property

(5 ) (x) = 0 (143)
is satisfied for all x > 0. As a result, inequality (143) and Equation (142) give

d
—Fmy (x) >0 (144)

forall x > 0. Inequality (144) is the same as inequality (141). O

Remark 10. Let us note that Property 7 is violated if the condition F(x) € Cj’l%’+(0, o) is

used instead of(D(<Kl)‘m>’xF)(x) € Cj‘(";(?Jr(O,oo). In this case, we have (D(<Kl)|m>’x1-“)(x) >0
instead of the inequality (141). As a result, the non-negativity of the nonlocal probability for all
A € B(Q) is violated [65]. In other words, the non-negativity of the GF PDF is not enough for the

GF probability to be non-negative [65].

The property that describes the behavior of the GF CDFs at zero can be described in
the following form.

Property 8. Let kernel pairs (M;(x), K;(x)) belong to the Luchko set Ly, forall j =1,...,m.

Let a function F(x) be a GF CDF, i.e., F(x) belong to the set Cf}'EﬂNB (0, 00) such that

Flx) = T[] f(w), (145)

<1jm>

where function f(x) belongs to the set C (K

(0, 00) such that

flu) = 15" [w] @(w) (146)
with ¢(x) € C_1(0,00) and ¢(x) > 0 forall x > 0.

Then, the equation
. d*
sy () =0 =
is satisfied forallk = 0,...,nm—1,where (nm —1) € Nand F(yy(x) is defined by Equation (69).
In particular,

xli)l‘(l]’L P(M) (x) = 0. (148)



Entropy 2023, 25,919

23 of 45

Proof. A function f(x) € Cj‘(rg (0, 00) can be represented in the form f(x) = ]I(<K1)|m>,x[ ]

¢(u), where ¢(x) € C_1(0,c0). Therefore, the following transformations are valid:

TS u] fu) = T ) 15" 0] p(w) = (M1 « K<)« g)(x) =

{1+ @) (x) = (Ip}" @) (x). (149)

Then, one can see that the function

F(x) = I5)" 7 [u] f(u) € C*1(0,00)

(M)
has the following property
d* — d* nm _ (nm—k
@F(x) = @(IM ¢)(x) = (I " ¢)(x) (150)

that is satisfied for allk = 0,..., (nm — 1). Equation (150) is given as Equation (63) in [43],
p- 11.

Using the property, according to which for a non-negative continuous function ¢(x)
on an open interval (a,b), witha = 0 < b < oo, the following limit exists and is equal to
Zero

lim /x p(u)du =0, (151)
0

x—0+
where x > 0. This statement gives that the equation

. nm—k _
lim (187 g)(x) = 0 (152)

is satisfied for allk = 0,..., (nm —1). As a result, Equations (150) and (152) give that the

equation
o
i, G ) = ¢ 59

is satisfied for allk = 0,..., m — 1, where (nm — 1) € N. Therefore, the function F(,)(x)
satisfies Equations (147) and (148). O

Note this proof cannot be realized for nonlocal CDFs. The nonlocal CDF satisfies
Property 2.

Property 9. Let kernel pairs (M;(x), K;(x)) belong to the Luchko set Ly forall j = 1,...,m,

and let Fiyp(x) is nonlocal CDF.
Then, the integral non-decreasing property for the function Fyp)(x) is satisfies in the form

d m>,x
%H(}l)‘ 7 u) Fpy (u) > 0 (154)
forall x > 0.

Proof. Using Equation (139), and the semi-group property of GF integrals, one can obtain

d d
ki ) Fany (0) = 1™ ) W™ ) foao () =

%({1}"'" * f))(x) = %(Igff(@)(x) = (I3 fo) (0), (155)
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where n € Nand (I}, fx))(x) = fix)(x). Using that f(x)(x) > 0 for all x > 0 and the fact
(x —u)"~1 > 0forall x > u, one can obtain that the inequality

(7" fx)(x) = 0 (156)
is satisfied for all x > 0. As a result, inequality (156) and Equation (155) give

d m>,x
L0 Tl Fay () = 0 (157)

forall x > 0. As a result, inequality (154) is proved. [

3.5. Nonlocal and GF Probability and Its Properties
Let us note that nonlocal and GF CDFs F(x) belong to the set C<1‘m>’+(0, ),

71!(M)
and the GF derivatives ]D(<K1)‘m>’x [u] F(pp (1) of these functions belong to the set Ci ‘(m]\;) (0, 00).

The difference between these functions is determined by the fact that the GF derivatives

}D)(<K1)‘m>’x [u] Fpmy(u) of the GF CDF belongs to a narrower subset Cj‘%’Jr (0, 00) of the set

C i ‘E"NB (0, 00). Note that the GF derivatives of nonlocal CFD defines the nonlocal probability
functions

fiy = D(<1<1)W>'x [u] Foar) (1) (158)
Therefore the difference between PDFs is determined by the fact that the GF PDF belongs to
a narrower set C i%;ﬁ (0, c0) than the nonlocal PDF that belongs to the set C i‘gz (0, 00).
Note that nonlocal PDF and GF PDF are non-negative f(x) > 0 for all x > 0.

Definition 18. Let kernel pairs (M;(x), Kj(x)) belong to the Luchko set Ly, forall j =1,...,m,

and let Fiyp(x) be a nonlocal CDF.

The set of nonlocal CDF Fyy (x) is denoted as Ca:l)‘;n ~(0,00).

The set of functions F(yp) (x) is denoted as Cé,:l)‘gl>'+(0,oo), if the following condition is

satisfied

D" ] oy () € C5 (3777 (0,00). (159)

The set of functions F(yy) (x) is denoted as Cgé'}" 770, 00), if the following conditions are
satisfied

Fouy() € CEpp™ (0,9), (160)
Fon () & CEpr=t(0,00). (161)

Nonlocal CDF F(y)(x) that belongs to the set Célljlgl “77(0, 00) is the GF CDF. Note that
nonlocal CDF and GF CDF are non-negative F(,y) > 0 for all x > 0.

Let us write down all the properties of the nonlocal and GF CDF that are proved in
the previous subsections.

Proposition 1. Let kernel pairs (M;(x), K;(x)) belong to the Luchko set Ly, forall j =1,...,m,
and let Foyp (x) belong to the set ng;@(o,oo).
Then, the following properties of functions F(yp) (x) € Céé';” 7 (0, 00) are satisfied.

(1) The existence property of a GF PDF: There is a nonlocal PDF fx)(x) € C;g;w such that
the nonlocal CDF Fyy) (x) can be represented in the form

Fony (%) = L™ [u] ey (w), (162)
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If ) (x) is a GF CDE i.e. Fypy(x) € Copi™""(0,00), then f(x) € Copp™ " is used in
Equation (162).
(2) The property of behavior at zero

is satisfied for all F(yy(x) € Cég;w (0, 00).
(3) The GF normalization property

x—b—

is satisfied forall 0 < x < b, where0 < b < co.
(4) The non-negativity property

Fony(x) > 0 (165)

is satisfied for all x > 0.
(5) The non-negativity condition for the GF derivative of the function Fiyy(x) is satisfies

1|m>,
D" ] Fiagy () > 0 (166)
forall x > 0.
(6) The integral non-decreasing property for the function F(yp) (x) is satisfies in the form
4 p<tim>x, >0 167
Ix (K) [u] (M)(u> =z (167)
forall x > 0.
(7) The local non-decreasing property in the form
d > Il
ﬁF(M)(x) >0 forall x>0 (168)

is satisfied only if Fpp) (x) € Cé,y}">'+(0,oo). For Fpy(x) € Céé'}"kf (0, 00) inequality (168)
is violated.

Among the listed properties of nonlocal CDF, the difference between nonlocal and
CF CDFs lies in the violation of the local non-decreasing property for a nonlocal CDFE.
In fact, the local non-decreasing property should be replaced by the nonlocal (integral) non-
decreasing property. Note that property (166) can be represented in the form of property
(167),if n = m = 1 [65]. Therefore the nonlocal (integral) non-decreasing property is
described by non-negativity of the GF derivative of nonlocal CDF for the case n = m = 1.

Remark 11. Note that property (166) of the non-negativity condition for the GF derivative of
Fiay(x) in tilze limit gives property (168) of the local non-decreasing. In the case n = m = 1 and
the kernel pair

x—lx

M(x) = ha(x) = ROk K(x) = hi_g(x) = Tee) (169)

that belongs to the Luchko set L1 if a € (0,1), one can consider the limit
i ]D<1\1>,x r - d F 0
s g (U (] Fipyy (u) = Ir (m)(x) (170)

to obtain property (168) from inequality (166). Therefore property (166) can be interpreted as a
nonlocal analog of the local non-decreasing property (168).
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Definition 19. Let kernel pairs (M;(x), K;(x)) belong to the Luchko set Ly, forall j = 1,.

and let Fiypy(x) be a nonlocal CDF, ie., FM)(x) € Céé‘;D(O,oo).
Then, the nonlocal probability P(yy (a, b] is defined by the equations

Py (X < x) = Py (0,x] = Fippy(x), (171)
P(M)(a,b] = P(LI < X< b) = F(M)(b) — (M)(u), (172)

if0 <a < b < oo and
Pary(a,00) = 1 — Fyp(a), (173)

if0 <a < b= oo
If Fony(x) € Caé\;w 7(0,0), then the nonlocal probability Py (a, b] is called the GF
probability.

Remark 12. It should be emphasized that the nonlocal CDFs are not non-decreasing (in the
standard sense) for all x > 0, in the general case. Only the GF derivative of the function F)(x)
is non-negative. The first order derivative of this function must not be nonnegative for all x > 0.
This means that the function F(yy(x) can be decreasing on some intervals. For nonlocal CDF

Foy(x) € Céy}" ~(0, c0), non-decreasing function in the standard sense is realized for all x > 0

only in nonlocal (integral) form for the GF integral ]I(<1)‘m> u] Fian) (u) since

d m>,x
aﬂfl)‘ " [u] Epgy (1) = 0. (174)

For nonlocal CDF Fpp(x) € C&l)‘;D (0,00), there is such an interval (a,b] C R that
the first-order derivative of the function F(yy(x) is negative. Then, on this interval the function
F(u) (x) decreases in the standard sense, and

Fowy (b) < Fry(a), (175)
forb > a > 0, As a result, the nonlocal probability P( M) (a, b] can be negative
Py (a,b] = Fppy(b) — Fary(a) < 0. (176)

At the same time, the nonlocal (integral) non-decreasing property

T %] Foay () < T [x] Foay (x) (177)
is satisfied and
o)™ ] Plag (0,) = 0 (178)

for every (a,b] C (0,00), since

15" ] Poany (03] =I5 6] Py (03] — I3 [x] Py (0,21 = 0, (179)

where Py (0, x] = Fipp (x).
In general, it is important to study not only the general case, in which the nonlocal

probability on the interval can be negative, but also the special case, when the GF probability
on the interval is non-negative.

Proposition 2. Let kernel pairs (M;(x), K;(x)) belong to the Luchko set Ly, forall j =1,.
and let Fiypy(x) be a nonlocal CDE, i.e., Fyp (x) € Cal)‘;w(o,oo).
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Then, the nonlocal probability

Py (a,b] = Fory(b) — Fagy(a), (180)

where b > a > 0, satisfies the following standard properties.

Let A, k € N be intervals such that A = (ay, by|, where 0 < ap < by < oo. Then,
the following properties of the nonlocal probability density are satisfied.

(1) The non-negativity property

Py (Ax) = 0 (181)

is satisfied for every Ay only if Fpp)(x) € Cég;n>'+(0,oo). Note that Py)(0,x] > 0 for all

x > 0 for nonlocal CDF F(yp)(x) € Cal)‘;m(o,oo).
(2) The normalization property

Powy((0,00)) =1 (182)

for all Fipp (x) € cgé‘;”ﬁo,oo).
(3) IfAk C A]', then
Py (Ax) < Py (A)) (183)

is satisfied for every Ay and A; only if Fpp)(x) € Céé|;">’+ (0, 00).
(4) If AxN Aj = O, then

Py (Ax U Aj) = Py (Ax) + Pouy(4)) (184)

forall Fpp(x) € cgg‘;”ﬁo, 00).
(5) IfAk n A] ;ﬁ &, then

Powy(AcU Aj) = Py (Ar) + Py (4)) — Py (AN Aj) (185)

forall Fipp(x) € Céllj‘;w(O,oo).
(6) For every Ay and A;,

Py (AxU Aj) < Py (Ax) + Py (4) (186)

is satisfied for every Ay and A; only if Fpp)(x) € C§é|;">’+(0, o).

Proof. The proof of these properties follows directly from the properties of the nonlocal
CDF and Equation (180) that defines the nonlocal probability.

Note that the properties of nonlocal probability for the case m = n = 1 are described
in paper [65]. Note that in present paper the terms are slightly different from paper [65].
Here, the term “nonlocal” is used instead of “GF” and the term “GF” is used instead of
“complete GF” for PDF and CDF. O
Remark 13. It should be noted that for nonlocal PDFs from a set C;é';’o’_ (0, 00), the nonlocal
probability can be negative for some intervals. However, the nonlocal probability is non-negative for
all intervals (0, x],

Py (0,x] > 0 forall x > 0. (187)

Remark 14. The negativity of the nonlocal probability on some intervals can be interpreted by the
fact that nonlocality affects the change in the probability density. This influence leads to the fact that
the CDFs may decrease in some regions. Such influence of nonlocality is in some sense similar to the
behavior of the Wigner distribution function in quantum statistical mechanics [89,90] and some



Entropy 2023, 25,919

28 of 45

non-Kolmogorov probability models [91-94]. This property of nonlocality in the nonlocal PT should
not be excluded from consideration. Therefore, one should not limit oneself only to the consideration

of the sets C;é‘;">’+(0, o) and Céé|;">’+ (0, 00). It is important to investigate sets le]y;w (0, 00)
and C<l|m>(0 0).
cpr \Y

Remark 15. Theory of nonlocal probability, which is defined by using nonlocal CDFs F(yy (x) that

<1jm>

belong to the set Copy ~ (0, 00) or C;ll)‘;nhf (0, 00), can be considered as one of non-Kolmogorov
probability models. The nonlocal probability, which is defined by using GF CDFs F(yy) that belong to

the set Cég}" o (0, 00), can be considered as one of special case of Kolmogorov probability models.

Note that the nonlocal PT cannot be reduced to a SPT that uses the pairs of classical
PDFs and CDFs. This statement is similar to the statement that GFC cannot be reduced to
the standard calculus of integrals and derivatives of integer orders.

3.6. From CDF to Probability Space

First consider the standard probability (measurable) space (R, B(R), P) on the real
line R, where B(R) is the system of Borel sets on R, and P is a standard probability
measure [87,88].

Let us give a definition of the standard CDF (CDF).

Definition 20. Let (R, B(R)) be the real line R, with the system B(R) of Borel sets. Let P = P(A)
be a probability defined on the Borel subset A of the real line R. If A = (—oo0, x|, then

F(x) = P(—o0,x] (188)
is called the CDF.
The following theorem describes characteristic properties of standard CDFs.

Theorem 21. Let F(x) be a CDF of a random variable X.

Then, F(x) satisfies the following properties:

I. Right-continuity: F(x) is continuous function on the right and has a limit on the left at each
x e R

xggr;+ F(x) = F(xp). (189)

II. Monotonicity: F(x) is non-decreasing function. If —oo < x1 < x5 < oo, then F(x1) <
F(xz).

II1. Behavior at interval boundaries

lim F(x) = 0, (190)
X——00
xETw F(x) = 1. (191)

Theorem 21 is proved in [87], p. 185, and in book [88], p. 34.

One can formulate a theorem inverse to Theorem 21. The inverse theorem shows what
properties a function must have in order to be a standard CDF.

Theorem 22. Let F = F(x) be a function on the real line R, which satisfies conditions I, I, and III.
Then, there exists a unique probability space (R, B(R), P) and a random variable X such that

P(X <x) = F(x), (192)
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P(X] <X< XQ) = P(xl,xz] = F(XQ) — P(xl) (193)

forall xq, xp such that —oo < x1 < xp < 0.

Theorem 22 is proved in book [88], p. 35, as Theorem 3.2.1, and it is also described
in [87], p. 185, as Theorem 1.

As a result, one can state that any function F(x) on the real line R, which satisfies
conditions I, II, and 111, is a standard CDF. Theorem 22 states that there is a one-to-one
correspondence between standard probability measures P(x) on (R, B(R)) and standard
CDFs F(x) on the real line R. The measure P(x) constructed from the CDF F(x) is usually
called the Lebesgue-Stieltjes probability measure corresponding to the CDF F(x) [87], p. 187.

The correspondence between standard probability measures P(a,b] and standard
CDFs F(x) established by the equation P(a,b] = F(b) — F(a) makes it possible to con-
struct various probability measures and standard probability spaces by specifying the
corresponding CDFs [87], p. 188.

One can state that this statement and Theorem 22 can be extended to the nonlocal case.

3.7. From GF CDF to GF Probability Space

Let us consider an extension of Theorem 22 to the nonlocal case. One can state that
the one-to-one correspondence between GF probability Py (x) and GF CDFs Fy)(x) can
be proved.

Let us first formulate the theorem about restriction on the GF CDF to perform standard
properties 1, II, and III.

Theorem 23. Let F = F(x) be a function on the non-negative semi-axis Ry o = [0, c0), which
satisfies the following conditions:

N1. F(x) belongs to the space Cj'gnl\;)J” (0, 00).

N2. Monotonicity: F(x) is non-decreasing function:

d
SE(x) 2 0 (194)
N3a. Behavior on the left boundary of the interval

lim F(x) = 0. 1
g Fx) =0 (195)

N3b. Behavior on the right boundary of the interval

lim F(x) = 1. (196)

X—00

Then, the function F = F(x) satisfies the conditions I, II, and III.

Remark 16. Let us note the condition N1 cannot give Condition N2. If the Condition (]D)(<Kl)|m>'xF )(x)
€ Ci |E1;5’+(0,oo) is used in addition to the Condition N1, then Condition N2 is satisfied (see
Property 4).

Theorem 23 leads to the following statements.

Theorem 24. Let F = Fy)(x) be a GF CDF on semi-axis R o = [0, ).
Then, the properties N1, N2, N3 are satisfied.

Theorem 23 follows from Theorem 22, if we additionally take into account nonlocality in
space. Therefore the nonlocal probability space should be considered as (R4 o, B(R), P, M),
where M(x) is the function that describes nonlocality in space.
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Definition 21. The GF probability space (R4 9, B(Ry ), P, M) is the following quartet:
(1) The semi-axis R o of the real line R.
(2) The system B(R o) of Borel sets on R .
(3) The probability P(A) forall A € B(R4 ).
(4) The function M(x) of nonlocality in space, for which there is such a function K(x) that the

pair (M(x), K(x)) belongs to the set £, or L,fl‘m>.

Remark 17. The standard probability space (R o, B(R), P) can be considered as a limit particular
case, in which the Heaviside step function H(x) is considered as a function M(x), and the Dirac
delta-function 5(x) is considered as the function K(x).

(Ry0, B(R), P) = (R, B(R), P, H). (197)

It should be emphasized that the pair of the functions H(x) and 6(x) do not belong to the sets
Ly or L,fl‘m>, This limit can be derived by using M(x) = hy(x) witha € (0,1) ata — 1—.

The following statement describes the one-to-one correspondence between GF proba-

Theorem 25. Let F = F(yy)(x) bea GF CDF on R .
Then, there exists a unique GF probability space (R4 o, B(R4. o), P, M) and a random vari-
able X such that
Py (X < x) = Fop(x), (198)

foralla,bsuchthat0 < a < b < oo.

Similarly, one can consider the relationship between the GF probability and the GF
CDF on a finite interval. For GF probability of finite intervals [a, b}, one can have the
following definition.

Definition 22. Let Q) = [a, b] be a finite interval on the real line, where —c0 < a < b < oo.
Then, the GF probability space (Q), B(Q), P, M) is the following quartet:
(1) The set (3 C R of the real line R.
(2) The system B(Q)) of Borel sets on the set Q).
(3) The probability measure P(A) forall A € B(Q).
(4) The function M(x) of nonlocality in space, for which there is such a function K(x) that
<1jm>

their pair (M(x), K(x)) belongs to the set L, or L,

Let us give the following statement about the properties of a function necessary to
satisfy conditions I, II, and III for finite intervals.

Theorem 26. Let [a,b], where —co < a < b < oo, be a finite interval of the real axis R =
(—o0,00).
Let F = Fyp)(x) bea GF CDF of AO on the interval Q) = [a, b], where —co < a < b < oo
Then, the following conditions for the function F = F(yy) (x) are satisfied:
AL Fpp)(x) belongs to the space C" (a, b).
A2. Monotonicity: F(x) is non-decreasing function:

d
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A3a. Behavior on the left boundary of the interval

lim Fiyp(x) = 0. (201)

X—a+

AB3b. Behavior on the right boundary of the interval

lim Fop(x) = 1. (202)

x—b—

For GF probability of finite intervals [a,b], Proposition 26 leads to the following
statement.

Theorem 27. Let F = Fy)(x) be a GF CDF of AO on the interval Q) = [a, b], where — oo <

a <b < oo
Then, there exists a unique GF probability space (0, B(Q)), P, M) and a random variable X
such that
P(M) (X < x) = F(M) (x), (203)
Py (e < X <d) = Pyyy(c,d] = Foy(d) — Fy(c) (204)

forallc,dsuchthata < ¢ < d < b.

Theorems 24 and 27 state that the correspondence between the GF probability P (a, b]
and GF CDFs F;) (x), makes it possible to construct GF probability and GF probability
spaces by using the GF CDFs.

3.8. Remarks about GF Probability and GF Probability Space

In connection with Theorems 25 and 27, it should be additionally discussed the
difference between the GF probability space differ from the standard probability space.

Note that GF PT is different from the SPT, as well as the GFC of integrals and deriva-
tives of AO differ from the standard calculus of derivatives and integrals of the integer
orders.

Remark 18. In the generalization of the SPT to nonlocal PT, the following fact should be taken
into account. The SPT uses a pair (F(x), f(x)) of mutually interconnected concepts (functions),
namely the CDF (CDF) and the PDF (PDF). The mutual relations of these functions are described
by the equations

f = 2, F) = [ (205)

where f(x) € C(0,00) and F(x) € C'(0,00), for example. The mutual consistence of these
concepts is based on the fundamental theorems of standard calculus.

In this regard, one can use two ways to definitions of probability through one of these functions
that are almost equivalent to a wide class of functions. For nonlocal case, it is necessary to
additionally define nonlocality in space.

In nonlocal PT, it should be used two pair (F(x), f(x)) and (M(x), K(x)) of mutually
interconnected concepts [65,80]. In addition to the PDF, a corresponding function of nonlocality
K(x) should be considered. In addition to the CDF (CDF), a corresponding function of nonlocality
M(x) should be taken into account. Therefore, one should use the notations f k) (x) and Fiyy. In
the nonlocal theory, the mutual relations of these functions are determined by the GF fundamental
theorems of GFC. These theorems lead not only to the interconnection of the function fy)(x) and
Fiu (x), but also to the conditions for their functions of nonlocality K(x) and M(x) that can be
described by Sonin conditions or by the Luchko conditions. In the GFC, the pair of functions (M, K)
should belong to the Luchko set L. In the multi-kernel GFC of AO, the pair of functions (M, K)

should belong to the set L;1|m>.
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As a result, to define nonlocal probability space and GF probability, it is necessary to include
functions of nonlocality in definitions of the GF probability spaces. Therefore, the GF probability
Py is defined by the pair of a distribution function F(x) and function of nonlocality M(x). This
pair is represented as a GF CDF of by the notation F(yy) (x). The GF probability space should be
defined as the quaternary (Q, B(Q)), P, M) instead of (Q), B(QQ), P). For simplification, it can
be denoted as (Q), B(QY), Pyy)). Note that the use of different functions (M(x), K(x)) leads
to various probability spaces (Q), B(QY), P), since P depends on the function M that defines the
nonlocality in space (see also Remark 9).

One can state that standard (local) theory corresponds to the limit case, where M(x) and
K(x), which belong to the set L1, are represented by the Heaviside step function and the Dirac delta
function, respectively. Note that these functions themselves do not belong to the Luchko set L.

Remark 19. To illustrate nonlocal properties of the GF probability, one can consider a function
f (x) that can be presented as

o fl(x) X € (O,ﬂ],
e {fz(x) x € (ab] e

In SPT, the probability P(a, b] does not depend on the behavior of the PDF f(x) at x < a,
since

b a b b
P(a,b] = E(b) — F(a) = /O Flx)dx — /0 Flx)dx = / Flx)dx = / folx) dx. (207)

In nonlocal PT, the GF probability P(yy(a, b] depends on the behavior of the PDF fx)(x) =
f(x) at x < a, since

b a
Paa(@,b] = Fany(8) = Fan(@) = [ M(b = 0 fx)dx = [ Mla = x) f(x) dx =
b a a
/ﬂ M(b — x) fo(x)dx + /0 M(b — x) fi(x)dx — /0 M(a — x) f1(x)dx =

b a
/a M(b — 2) fo(x) dx + /O (M(b — x) — M(a — x)) fi(x) dx, (208)

where M(b — x) — M(a — x) # 0 in the general case.

As a result, the GF probability on the interval (a,b) depends on the behavior of the PDF f(x)
on segment (0,a), i.e. Py (a, b] depends on fi(x).

One can see that the replacement of the function f1(x) with the function f3(x) in expression
(206) gives that the standard probability P(a,b] will not change, and the nonlocal probability
Py (a, b] can be changed.

Other manifestations of nonlocality in the GF PT are described in paper [65].

Remark 20. In order to consider a function f(x) as a GF PDF, one should to assume that this

j"ggﬂr(O, o) (see Definition 11). This condition means that

the function f(x) can be represented in the form

function should belong to the set C

fx) = 15" Tl g (w), (209)

where ¢(x) > 0 for all x > 0. It should be emphasized that the non-negativity of the GF PDF
(f(x)(x) > 0 for all x > 0) is not enough to obtain the properties I, I, III.

If the condition “@(x) > 0 for all x > 0" is not used in the definition of the GF PDEF, then
one can obtain a nonlocal PT with non-standard properties of the GF CDF and GF probability. For
details see paper [65].
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Let us note that the non-decreasing property of the function F ) (x) (see Property 7) is violated,

if the condition F(x) € Cfi‘%’Jr(O,oo) without condition (ID)(<K1)|m>’xF)(x) € Cj'g’ng (0, 00).

In this case, we have only nonlocal (integral) non-decreasing property instead of the local non-
decreasing condition. As a result, the non-negativity of the nonlocal probability Py (A) for all
A € B(Q)), which is defined by the equation

Py (x1, 2] == Fiagy(x2) — Foary(x1) (210)
is violated for nonlocal CDF Fy ().
Remark 21. Using the fact that probability and functions are dimensionless
[Py (X < )] = [Fy (0)] = <P, @)

and the equation

Fony(x) = (ﬁ&'ﬂif(f@)(x) = / MU= (x —u) foey (u — a) du, (212)

a

one can obtain the dimensions of the GF PDFs of AO f(x), the GF CDFs of AO Fy)(x). Then,
one can obtain the equations

™" = (B f(x)]. (213)
(] = (2" [a(x)] = "7, (214)
and
(M1 ()] = [ (215)
The dimension of the GF PDFs of AO is given in the form
[fxy(x)] = [x]7™". (216)

For the local case, the standard dimensions are the following

[F(x)] = [x]°, [/Oxf(u)du]Z[x}Or flx) =[x, (217)

0

where [x]” means that function is dimensionless.

4. Example of Nonlocal Distribution of AO for Interval (0, o)
Let us consider the example of nonlocal distribution with the probability distribution

function f(x)(x) and the kernel M<Um>(x) from the set L,fl‘m>.

One can consider conditions on the parameters, under which the function fx)(x)
satisfies the conditions imposed on the nonlocal probability density.
Let Mj(x) = M,;(x) = ho(Ax) forallj = 1, ..., m, where a; € (0,1).
Using Proposition 11 of [53], one can consider the kernel M<""> (x) of multi-kernel
GFlI in the form
M= () = A7 g1y (A ), (218)

where "
=Y a (219)
j=1
and a; € (0,1) forallj = 1, ..., m. Equation (218) can be written as

M<Um>(x) = A=mn=D g (A x), (220)
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where
u=06+m(mn-—1) >0. (221)

The nonlocal probability density for x € (0, c0) is considered in the form
fuo(x) = A" eg(Ax) = A™ (Ax)PT1E, g[— (Ax)"], (222)

where « > 0, and B € R. In order for a function (222) to belong to a set C_1(0,0),
the condition 8 > 0 must be satisfied.
Let us define the following notation for the Laplace convolution

(f(Ax) * g(Ax)) / fA(x—u))g(Au)du. (223)
The nonlocal CDF Fy)(x), which is defined as

Fouy(x) = ]I(ﬁl)m%x[u] fuao(w) = (M s fyo)(x) = /Ox M= (x = ) fiiy (u) du, (224)
is described by the expression
Fon (x) = (A" hy(Ax) « A= D g g(Ax)) = A (hu(Ax) * e p(Ax)). (225)
Then, using Equation 4.4.5 of [85], p. 61, in the form
(hu(Ax) * eqp(Ax)) = A eypipu(Ax), (226)
where u > 0, 8 > 0, Equation (225) takes the form
Foy(x) = AA " eaprpy(Ax) = eqpirp(Ax), (227)
where it is assumed that the parameters satisfy the conditions
u>0 a>0 p>0. (228)

Let us find the restrictions on the parameters «, 8, 1 under which the conditions

lim Egy)(x) = 0, 229)
lim Fipy (x) = 1 (230)

are satisfied for function (227).
Using the definition of the two-parameter Mittag—Leffler function by Equation (4).1.1
of [85], p. 56, in the form

[e) Zk 00
E,glz| = = (231)
wplZ] k;)r(zxk+ﬁ) r ; ock+/3)
where « > 0 and € R, one can see that
. B . o0 _1)k (A x)ka—i—ﬁ—l-‘r}l
_ B=l+u L o ( 232
xll)%l-‘r Fon (%) xlg&- (Ax) r'(p) + 0% k:Zl I'(ak + B) (232)
Therefore, property (229) is satisfied, if the inequality
B—1+u>0 (233)

holds.
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To prove property (230), one can use Theorem 4.3 of [85], p. 64, which gives the
asymptotic equation

Enpl=z] = - kf r(ﬁfk,x) (_Z)k +0(21 ™) (|2l — o). (234)
=1

For example, Equation (234) holds for the case 0 < a < 2 [4], p. 43. Using (234), function
(227) satisfies the following asymptotic equation

Fouy(x) = (Ax)P 1 E gy [— (Ax)Y] =

1 (Ax)f1Hr B-ltpu—2ay _
Mpra—w (ar O S
A — /3+L - (Ax)PHHrme 4 O(xP 12y (235)

for x — co.
As a result, property (230) holds, if the following equality is satisfied

B—14+pu—-—a=0, (236)

where the condition 0 < & < 2 is assumed.
Using condition (236) and I'(1), Equation (235) takes the form

Fony(x) = 14 O(xP71H172) = 1 4+ O(x™*) (237)

for x — oo, since p—1+pu —2a = —a < 0. Therefore, property (230) is satisfied,
and Fyp)(x) — latx — co.
For case (236), inequality (233), which is used for Fou (0+) = 0, is satisfied, since

B—1+pu=ua>0. (238)

Condition allows to consider a wider range of parameters of the nonlocal probability
distributions compared to article [65].
As a result, the following proposition for nonlocal distribution on (0, o) is proved.

Proposition 3. Let M;(x) = Mj(x) = ha;(Ax) forall j =1, ..., m, where aj € (0,1).
Using Proposition 11 of [531, one can consider the kernel M<11"> (x) of multi-kernel GFI in
the form

M= () = A7 g1y (A ), (239)

where .
5= 21 aj, (240)

]:

and aj € (0,1) forallj =1, ..., m.
Then, the following function fx)(x) with x € (0, c0) is the nonlocal PDF of AO
fuo(x) = A(Ax)P 1 Eyg[— (A x)Y], (241)

if
d+mmn—-1)+p—-—a—-1=0, (242)
where « € (0,2), and B > 0.
The nonlocal CDF for x € (0, c0) has the form

Fony (x) = epip(Ax) = AP TmUE oo nl— (A2)Y, (243)
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wherey = 6 +m(n —1) >0

5. Examples of Nonlocal Distributions on Finite Interval [a, b]
51.GFIsforx > a > —o0

To derive nonlocal (GF) distributions of AO on the finite intervals [a, ], where — co <
a < b < oo, and nonlocal CDFs Fyy)(x) of AO, the following equations can be used.

/ux duha (A (x — 1)) hg(A (u—a)) = A hyp(A (x — a)). (244)
/ux duhg (A (x — 1)) hg (A (x —a)) = A pasp(A (x — ). (245)
/ax duhy(A(x —u))eup(A(x—a)) = A eypipu(A(x —a)). (246)
/ax duhy (A (x —u)) we(A (x —a)) = A7 Wagn(A (x — a)). (247)
/ax duhy(A(x —u)) dap(A (x —a)) = A7 Py piu(A(x —a)). (248)

In Equations (244)—(248), one can consider
—o<a <x<b<oo, (249)

and the positive parametersa« >0, > 0, 4 > 0, A > 0.

Note that in these equations, both the first and second integrands can be considered
as nonlocal (GF) PDFs on the interval [a,b] up to numerical factors, if the appropriate
parameter ranges are used.

5.2. Examples of Nonlocal Distributions for Power-Law Nonlocality

Using Propositions 11-16 of [53], pp. 27-30, and Equations (244)—-(248), one can obtain
the following examples of nonlocal (GF) distributions.

Example 1. Let (M, K;) belong to the Luchko set L1 such that Mj(x) = hy(Ax) for all j =
1, ..., m wherea; € (0,1).

Using Proposition 11 of [53] and Equation (244), one can obtain the following nonlocal (GF)
distribution on the interval [a, b], where —co < a < b < oo.

For the kernel of the multi-kernel GFI

M11<1|m> (x) = A7l haer(nfl) ()\ x)/ (250)
and the nonlocal PDF
hg(A(x — a))

mn ‘B
xX) =A , 251
f(K)( ) hrx+ﬁ5+m(nfl)()L (b - a)) @1)

on the interval [a, b, the nonlocal CDF has the form

th+/5+1’l’l(1’l*l) ()L (x - El))

Fop (%) = ) (252
(M)( ) h/erﬁer(nfl) (A (b—a)) )

where A > 0, B > 0, and

m
x = thj, aje(O,l)foralljzl,...,m. (253)
=1
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Example 2. Let (M, K;) belong to the Luchko set £y such that Mj(x) = hy;(Ax) for all j =
1, ..., m wherea; € (0,1).

Using Proposition 11 of [53] and Equation (245), one can obtain the following nonlocal (GF)
distribution on the interval [a, b], where —co < a < b < oo.

For the kernel of the multi-kernel GFI

M () = AT ey (A ), (254)

and the nonlocal PDF
hp (A (x — a))

x) = A™ , 255
L S X () )
on the interval [a, b, the nonlocal CDF has the form
¢ﬁ a+p+m(n—1) (/\ (x - a))
F xX) = — , (256
0 = bt (A (0 ) )
where A > 0, B > 0, and
x = thj, Och(O,l)forallj:L...,m. (257)
j=1

Example 3. Let (M;, K;) belong to the Luchko set Ly such that Mj(x) = hy;(Ax) for all j =
1, ..., m wherea; € (0,1).

Using Proposition 11 of [53] and Equation (246), one can obtain the following nonlocal (GF)
distribution on the interval [a,b], where —co < a < b < oo,

For the kernel of the multi-kernel GFI

M () = AT 1 (A ), (258)

and the nonlocal PDF
esp(A(x — a))

AT PX () )
on the interval [a, b], the nonlocal CDF has the form
) = Sy
where A >0, > 0,6 > 0,and
m
x = ]; wj, ;€ (0,1)forallj =1,...,m (261)

As a special case, one can consider e11(x) = exp(—x). It should be noted that the function
es,(A x) belongs to the set £1is0 < 6 < B < 1. Therefore e11(x) = exp(—x) cannot belong to
the set L. In this case (6 = B = 1) and kernel (258), the nonlocal PDF (259) takes the form

_ mn exp(f)‘(x - Ll))
Juo ) = A o (A — ) (262)



Entropy 2023, 25,919

38 of 45

on the interval [a, ], the nonlocal CDF takes the form

€1,1+a+m(n—1) ()‘ (x - a))
F x) = , 263
) = ey (A (=) (263)

Example 4. Let (M, K;) belong to the Luchko set L1 such that Mj(x) = h;(Ax) for all j =
1, ..., m wherea; € (0,1).

Using Proposition 11 of [53] and Equation (247), one can obtain the following nonlocal (GF)
distribution on the interval [a, b], where —co < a < b < oo.

For the kernel of the multi-kernel GFI

M () = AT e (A ), (264)
and the nonlocal PDF
wg(A (x — a))
x) = Amn P (265)
Tt = A ey (B — )
on the interval [a, b, the nonlocal CDF has the form
w (A(x—a
B+a+m(n l)(
Foup (x ) (266)
(%) Wpratm(n-1)(A(b—a
where A > 0, B > 0, and
m
x = gl)é]‘, Och(O,l)forallj:L...,m. (267)
j=

Example 5. Let (M, K;) belong to the Luchko set Ly such that Mj(x) = hy;(Ax) for all j =
1, ..., m wherea; € (0,1).

Using Proposition 11 of [53] and Equation (248), one can obtain the following nonlocal (GF)
distribution on the interval [a,b], where —co < a < b < oo,

For the kernel of the multi-kernel GFI

M () = AT 1 (A ), (268)
and the nonlocal PDF
$s,(A (x — a))

x) = AMn (269)
f(K)( ) 4’5,,B+zx+m(n—1)(/\ (b—a))
on the interval [a, b], the nonlocal CDF has the form
¢s B+a+m(n—1) (/\ (x - 11))
F x) = — , 270
00 = e (B )) 70
where A >0, > 0,6 > 0and

N = szj, aj € (0,1) forallj = 1,...,m. (271)

/=1
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Example 6. Let (M, K;) belong to the Luchko set £y such that Mj(x) = hy;(Ax) for all j =
1, ..., m, where a; € (0,1). Using Proposition 11 of [53] and Equation (22) of Table 9.1 in [1],
p. 173, in the form

/ﬂ (% — 1) (A (X — ) = o pia(A (x—a)), 272)
where 51
Yupp(Ax) = %zﬂ(#,wﬁ;—/\x), (273)

one can obtain the following nonlocal (GF) distribution on the interval [a,b], where —oco < a <
b < oo.
For the kernel of the multi-kernel GFI

Ma<1|m> (x) = AT haer(nfl)()\ x)/ (274)

and the nonlocal PDF
lpy,v,ﬁ(/\ (x - ‘1))

froy(x) =A™ e A=) (275)
on the interval [a, b], the nonlocal CDF has the form
Alx—a
Fonl®) = = o
where A >0, >0, u>0,v>0,and
m
x = ]; wj, ;€ (0,1)forallj =1,..., m (277)

5.3. Examples of Nonlocal Distributions for Other Types of Nonlocality

In this subsection, the nonlocal (GF) distributions of AO are considered for non-
localities of non-power-law types.

Example 7. Let (M, K;) belong to the Luchko set Ly such that M;(x) = ha],,/\()t x) for all
j=1,...,m wherea; € (0,1).
Using Proposition 12 of [53] and Equation (248), one can obtain the following nonlocal (GF)

distribution on the interval [a, b], where —c0 < a < b < oo.
For the kernel of the multi-kernel GFI

Mb<1‘m> (x) = /\—mn-&-l ¢IX,IX+m(Tl*1)(A x)/ (278)
and the nonlocal PDF
hg(A (x — a))
mn ‘B
X) = A ) 279
T = A DA =) )
on the interval [a, b], the nonlocal CDF has the form
P a+p+m(n—1) ()L (x - ”))
Fon(x) = — , (280)
) = e pomn 1 (0= 1)
where A > 0, and
m
o =Y a, aje(01)forallj=1,...,m (281)
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Example 8. Let (M, K;) belong to the Luchko set Ly such that Mj(x) = hy;(Ax) for all j =
1, ..., (m—1),wherea; € (0,1), and let My, (x) = ey g(A x) for j = m, where0 <a < B < 1.
Using Proposition 13 of [53] and Equation (246), one can obtain the following nonlocal (GF)
distribution on the interval [a, b], where —co < a < b < oo.
For the kernel of the multi-kernel GFI

Mc<1|m> (x) = A~(mnD) ea,ﬁ+y+m(n71)(}\ x))/ (282)
and the nonlocal PDF
hs(A(x — a))
x) = A™ 283
T = e A 0~ @) 289
on the interval [a, b, the nonlocal CDF has the form
e pro+m(n—1)(A (x —a))
Fop(x) = ) (284)
00 = st A~ )
where A > 0,0 <a < B < 1,5 >0,and
m—1
p=13Y wu, ajc(01)forallj=1,..., (m—1). (285)
=1

Example 9. Let (M, K;) belong to the Luchko set L1 such that Mj(x) = hy;(Ax) for all j =
1, ..., (m—1), whereaj € (0,1), and let My (x) = wy(A x) for j = m, where0 <a < 1.
Using Proposition 14 of [53] and Equation (247), one can obtain the following nonlocal (GF)
distribution on the interval [a,b], where —co < a < b < oo,
For the kernel of the multi-kernel GFI

M () = AT @y (A3)), (286)
and the nonlocal PDF h(A )
x) = A oY — & (287)
o) = A o A (=)
on the interval [a, b], the nonlocal CDF has the form
Wats4m(n-1) ()‘ (x - a))
F x) = , 288
M) = sy A B~ 0)) (289
where A > 0,0 <a < 1,6 >0, and
m—1
p=13Y wu, ajc(01)forallj=1,..., (m—1). (289)
=1

Example 10. Let (M, K;) belong to the Luchko set Ly such that Mj(x) = ha; (A x) for all
j=1,...,k andlet Mj(x) = h,xj,A(/\x)for allj = k+1, ..., m), where jin (0,1) for all
j=1,...,m

Using Proposition 15 of [53] and Equation (248), one can obtain the following nonlocal (GF)
distribution on the interval [a, b], where —co < a < b < oo,

For the kernel of the multi-kernel GFI

M;Hm>(x> = Ai(mnil) ¢v,m(n—1)+q+v(Ax)/ (290)
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and the nonlocal PDF
hs(A(x — a))
x) = A™ (291)
f(K)( ) ¢v,m(n—1)+7]+5+v(/\ (b - a))
on the interval [a, b], the nonlocal CDF has the form
_ Alx—a
F(M)(X) _ (Pv,m(n 1)+77+(5+V( ( )), (292)
4)v,m(n—1)+ﬂ+5+v<A (b - {1))
where A > 0,0 <a < B < 1,0 >0,and
k m
n = szj, v = Z aj, oc]-E(O,l)foralljzl,...,m. (293)
j=1 j=k+1

Example 11. Let (M;,K;) belong to the Luchko set Ly such that Mj(x) = ha(Ax) for all
j=1,...,(m—1), wherea; € (0,1), and let My (x) = Po,(A x) for j = m, where0 < a <
B <1

Using Proposition 16 of [53] and Equation (248), one can obtain the following nonlocal (GF)
distribution on the interval [a,b], where —co < a < b < oo,

For the kernel of the multi-kernel GFI

M " (x) = A0 1) (A ), (294)
and the nonlocal PDF
hs(A(x — a))
x) = A™™ (295)
f(K)( ) 4)a,,5+5+m(n—1)(/\ (b—a))
on the interval [a, b], the nonlocal CDF has the form
P B+o+m(n—1) (/\ (x - 11))
F X = d 7 (296)
) = s (A (B —))
where A > 0,0 <a < B < 1,0 >0,and
m—1
p= >y wj, a;€(0,1)forallj=1,..., (m—1). (297)
j=1

Note that nonlocal probability distributions are not restricted by the examples that are
described in this section.

6. Conclusions

Let us briefly list the main results obtained in this article.

(1) In this paper, nonlocal PT of AO is proposed as a generalizations of the nonlocal
PT of “first-order”, which is suggested in [65], and fractional PT of AO, which is proposed
for power-law type nonlocality in paper [81]. In the proposed extension of standard PT,
the multi-kernel GFC of AO, which is suggested in [53], are used.

(2) Basic concepts of nonlocal PT of AO are proposed by using the multi-kernel GFC
of AO on intervals (0,00) and (a,b) with —c0 < @ < b < oo. As a result, operator
kernels, which describe nonlocalities, belong to a wider set of functions than kernels in the
single-kernel Luchko GFC.

(3) The nonlocal (GF) PDFs, nonlocal (GF) CDFs and nonlocal (GF) probability are
defined and its properties are described. In this proposed approach to PT, the nonlocal
(GF) CDFs and nonlocal (GF)PDFs are defined as two pairs of functions (GFD, PDF) and
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operator kernels (kernels of GFI and GFD). The characteristic properties of these pairs aree
used to construct nonlocal and GF probability and probability spaces, where the functions
that define nonlocality in space are taken into account as an additional structure.

(4) The construction of the nonlocal PT of AO is based on an application and gener-
alization of the well-known theorem of PT, according to which the existence of function
satisfies the characteristic properties of CDF leads to the existence of unique probability
space (see [88], p. 35, and [87], p. 185). The correspondence between probability measures
and CDFs is used to construct GF probability and GF probability spaces by specifying the
corresponding nonlocal (GF) CDFs.

(5) Examples of nonlocal probability distributions of AO on intervals (0, o) and (a,b)
with —oc0 < @ < b < oo are described.

It should be noted that the proposed nonlocal PT cannot be reduced to a standard
PT, just as that fractional calculus and GFC cannot be reduced to the standard calculus of
integrals and derivatives of arbitrary integer orders.

As a future development of the nonlocal and GF PT, the following directions may be
of interest.

(a) It is important to expand the proposed nonlocal an GF PT to high dimension on
R", and bounded domains in mathbbR" with integer n > 1 by using [52,82]. Note that the
general fractional calculus of many variables, which is partially described in [52], can be
used for detailed study of GF distributions in multidimensional spaces. The definitions of
n-dimensional GF operators should be formulated in orthogonal curvilinear coordinates by
using the Lame coefficients [52].

(b) It is important to write mathematically accurately the description of nonlocal
probabilities for piecewise continuous functions that describes nonlocal and GF CDF and
PDE. One can assume that the piecewise continuous case can be described by using some
of the tools used in paper [52].

(c) It is important to have a nonlocal PT on the entire real axis, and not just on the
positive semiaxis. Note that such formulations clearly go beyond the function spaces used
in the Luchko form of the GFC.

(d) It is interesting to consider new types of nonlocalities, for which mathematically
correct nonlocal (GF) PT can be formulated. For example, one can consider GFC based on
the nonlocalities described by the Fourier convolution [67] and the Mellin convolution [66]
in addition to the Luchko GFC, which is based on the Laplace convolution.

(e) One can important to formulate discrete analogues of nonlocal and general frac-
tional PT that mathematically correct describe nonlocal discrete distributions. Unfortu-
nately, a discrete analogue of the Luchko GFC has not been created at the present time.
Such formulations of GFC should include the well-known Riesz-type fractional operators
and Hadamard-type fractional operators [4].

An application of the multi-kernel GFC allows us to use a wider class of operator ker-
nels in GFIs and GFDs. As a result, one can consider a wider class of nonlocalities in models
of nonlocal statistical mechanics (see paper [80] and references therein), in physical kinetics
and nonlocal quantum physics, statistical optics. Nonlocality in physical processes can
manifest itself in the form of non-standard frequency and spatial dispersions. The proposed
extension of the probability theory may be useful in economics and technical sciences.
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